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Funds Included in Composite
NHDA ISBI - ARIEL CAPITAL MGMT
NHDB ISBI - ULLICO/NEW AMSTERDAM
NHDE ISBI - HOLLAND CAPITAL MGMT
NHDF ISBI - LSV ASSET MGMT
NHDG ISBI - PROFIT INVESTMENT MGMT
NHDH ISBI - LYNMAR CAP GROUP INC
NHDI ISBI - HOWLAND & ASSOCIATES
NHDJ ISBI - B D H & S
NHDL ISBI - NEW AMSTERDAM ACTIVE
NHDM ISBI - RHUMBLINE ADVISORS, LLC
NHDN ISBI - AMALGAMATED BANK
NHDO ISBI - BEAR STEARNS MGMT
NHDP ISBI - EARNEST PARTNERS
NHDQ RHUMBLINE ADVISORS
NHDR ISBI - GOLDMAN SACHS & CO.
NHDS ISBI - HIGH POINTE CAP MGMT
NHDU ISBI - IRON BRIDGE CAP MGMT
NHDV ISBI - MARTINGALE ASSET MGMT
NHDW ISBI - NWQ INVT MGMT CO
NHDX ISBI - OPUS CAPITAL MGMT
NHDY ISBI - SEGALL BRYANT & HAMILL
NHDZ ISBI - WLLM BLAIR AND COMPANY
NHEA ISBI - LM CAPTIAL GROUP
NHEB ISBI - TEMPLETON INVSNT CNSL
NHED ISBI - NTGIL LTD
NHEF ISBI CLIENT MANAGED
NHEG ISBI - GLOBEFLEX CAPITAL
NHEH ISBI - SSGA
NHEI ISBI - GROSVENOR CAPITAL MGMT
NHEJ ISBI - REAL ESTATE
NHEL ISBI - PRIVATE EQUITY
NHEM ISBI - CASH OVERLAY
NHEN ISBI - CASH
NHEP ISBI -CB RICHARD ELLIS INV
NHEQ ISBI - ING CLARION
NHER ISBI - COMMONWEALTH REALTY ADV
NHES ISBI - NORTHERN TRUST



Prepared by State StreetPage 2

Purchase and Sales by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Funds Included in Composite
NHEU ISBI - RHUMBLINE ADVISERS
NHEW STATE STREET GLOBAL MARKETS
NHEX ISBI - CHANNING CAPITAL MGMT
NHEY ISBI - DECATUR CAPITAL MGMT
NHEZ ISBI - ATLANTA LIFE INV ADV
NHFA ISBI - SSGA
NHFB ISBI - SSGA
NHFD WESTERN ASSET MGT
NHFE ISBI - LOOMIS, SAYLES & CO
NHFG ISBI - WESTERN ASSET MGMT
NHFH ISBI - HARRIS IM INTERMEDIATE
NHFI ISBI - CHICAGO EQ PTNRS LLC
NHFJ ISBI - LM CAPTIAL GROUP LLC
NHFL ISBI -  COMMINGLED MBS ACCT
NHFM ISBI - SSGA DOMESTIC EQUITY
NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
NHFO ISBI-RECLAIM ACCOUNT
NHFP ISBI-INTERNATL RESTRUCTURING
NHFQ ISBI-DOMESTIC RESTRUCTURING
NHFR ISBI - CHICAGO EQ PTNRS
NHFS ISBI-FORT WASHINGTON
NHFU ISBI - MESIROW FINANCIAL
NHFV ISBI - IVY ASSET MGMT
NHFX ISBI - BRANDYWINE
NHFY STATE STREET GLOBAL MARKETS
NHFZ ISBI - ROCKCREEK
NHHA ISBI - MACQUARIE
NHHB ISBI - ALLINDA
NHHD RHUMBLINE ADVISORS
NHHF LOOMIS SAYLES
NHHG ISBI - ENTRUST CAPITAL
NHHI SSGA MSCI EAFE INDEX
NHHJ SSGA MSCI ACWI US INDEX
NHHL ISBI - CRESCENT CAPITAL GROUP
NHHM MCDONNELL INV MGT
NHHN WESTERN PASS-THROUGH FUND
NHHO ISBI - FIDUCIARY MGT ASS.
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Funds Included in Composite
NHHP ISBI - NEW VONTOBEL
NHHQ ISBI - SSGA MSCI EAFE SM CAP
NHHR MACQUARIE INFRASTR PRTNR II
NHHS ISBI - ALINDA INFRASTR FD II
NHHU MACQUARIE EURO INFR PRT III
NHHV ISBI - LSV ASSET MGMT
NHHW CHICAGO EQUITY CORE
NHHX CHICAGO EQUITY WORK OUT
NHHY ISBI - RHUMBLINE 1000 VAL
NHHZ ISBI - RHUMBLINE 2000 VAL
NHIA CHICAGO EQUITY FIXED/CASH
NHIB CREDO CAPITAL MANAGEMENT



Prepared by State StreetPage 4

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
US DOLLAR

0.010885%   02 Jul 2536991003 01 Jul 2010 01 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

132,291.590 NHHM Local 100.000000 0.00 0.00 0.00 132,291.591.000000

Base 100.000000 0.00 0.00 0.00 132,291.59

0.0100186%   06 Jul 536991003 02 Jul 2010 02 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

539,000.020 NHHM Local 100.000000 0.00 0.00 0.00 539,000.021.000000

Base 100.000000 0.00 0.00 0.00 539,000.02

0.01%   06 Jul 2010536991003 02 Jul 2010 02 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,287,000.000 NHHL Local 100.000000 0.00 0.00 0.00 1,287,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,287,000.00

0.0083562%   07 Jul 536991003 06 Jul 2010 06 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

86,163.210 NHHM Local 100.000000 0.00 0.00 0.00 86,163.211.000000

Base 100.000000 0.00 0.00 0.00 86,163.21

0.0097819%   07 Jul 536991003 06 Jul 2010 06 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

73,605.200 NHHL Local 100.000000 0.00 0.00 0.00 73,605.201.000000

Base 100.000000 0.00 0.00 0.00 73,605.20

0.0174642%   08 Jul 536991003 07 Jul 2010 07 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

20,613.600 NHHM Local 100.000000 0.00 0.00 0.00 20,613.601.000000

Base 100.000000 0.00 0.00 0.00 20,613.60

0.0107704%   08 Jul 536991003 07 Jul 2010 07 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

167,124.870 NHHL Local 100.000000 0.00 0.00 0.00 167,124.871.000000

Base 100.000000 0.00 0.00 0.00 167,124.87

0.0107378%   09 Jul 536991003 08 Jul 2010 08 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

67,053.100 NHHM Local 100.000000 0.00 0.00 0.00 67,053.101.000000

Base 100.000000 0.00 0.00 0.00 67,053.10
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1%   09 Jul 2010536991003 08 Jul 2010 08 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

7,664.330 NHHL Local 100.000000 0.00 0.00 0.00 7,664.331.000000

Base 100.000000 0.00 0.00 0.00 7,664.33

0.0069403%   12 Jul 536991003 09 Jul 2010 09 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

17,290.290 NHHM Local 100.000000 0.00 0.00 0.00 17,290.291.000000

Base 100.000000 0.00 0.00 0.00 17,290.29

0.0083501%   12 Jul 536991003 09 Jul 2010 09 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,371.140 NHHL Local 100.000000 0.00 0.00 0.00 14,371.141.000000

Base 100.000000 0.00 0.00 0.00 14,371.14

0.0126787%   13 Jul 536991003 12 Jul 2010 12 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

28,394.110 NHHM Local 100.000000 0.00 0.00 0.00 28,394.111.000000

Base 100.000000 0.00 0.00 0.00 28,394.11

0.0119047%   13 Jul 536991003 12 Jul 2010 12 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

90,720.640 NHHL Local 100.000000 0.00 0.00 0.00 90,720.641.000000

Base 100.000000 0.00 0.00 0.00 90,720.64

0.0100073%   14 Jul 536991003 13 Jul 2010 13 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,518,151.740 NHHM Local 100.000000 0.00 0.00 0.00 2,518,151.741.000000

Base 100.000000 0.00 0.00 0.00 2,518,151.74

0.017494%   14 Jul 2536991003 13 Jul 2010 13 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

20,578.500 NHHL Local 100.000000 0.00 0.00 0.00 20,578.501.000000

Base 100.000000 0.00 0.00 0.00 20,578.50

0.0099591%   15 Jul 536991003 14 Jul 2010 14 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,409,762.430 NHHM Local 100.000000 0.00 0.00 0.00 1,409,762.431.000000

Base 100.000000 0.00 0.00 0.00 1,409,762.43

0.0099224%   15 Jul 536991003 14 Jul 2010 14 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

507,940.510 NHHL Local 100.000000 0.00 0.00 0.00 507,940.511.000000

Base 100.000000 0.00 0.00 0.00 507,940.51
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0.0119459%   16 Jul 536991003 15 Jul 2010 15 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

90,407.300 NHHM Local 100.000000 0.00 0.00 0.00 90,407.301.000000

Base 100.000000 0.00 0.00 0.00 90,407.30

0.0160577%   16 Jul 536991003 15 Jul 2010 15 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

22,419.130 NHHL Local 100.000000 0.00 0.00 0.00 22,419.131.000000

Base 100.000000 0.00 0.00 0.00 22,419.13

0.0101196%   19 Jul 536991003 16 Jul 2010 16 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

498,042.580 NHHM Local 100.000000 0.00 0.00 0.00 498,042.581.000000

Base 100.000000 0.00 0.00 0.00 498,042.58

0.0096096%   19 Jul 536991003 16 Jul 2010 16 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

62,437.630 NHHL Local 100.000000 0.00 0.00 0.00 62,437.631.000000

Base 100.000000 0.00 0.00 0.00 62,437.63

0.009984%   20 Jul 2536991003 19 Jul 2010 19 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

829,325.870 NHHL Local 100.000000 0.00 0.00 0.00 829,325.871.000000

Base 100.000000 0.00 0.00 0.00 829,325.87

1%   22 Jul 2010536991003 21 Jul 2010 21 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

0.030 NHHM Local 100.000000 0.00 0.00 0.00 0.031.000000

Base 100.000000 0.00 0.00 0.00 0.03

21 Jul 2010 21 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

10,448.610 NHHL Local 100.000000 0.00 0.00 0.00 10,448.611.000000

Base 100.000000 0.00 0.00 0.00 10,448.61

0.01123%   23 Jul 20536991003 22 Jul 2010 22 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

32,057.040 NHHM Local 100.000000 0.00 0.00 0.00 32,057.041.000000

Base 100.000000 0.00 0.00 0.00 32,057.04

0.0139589%   23 Jul 536991003 22 Jul 2010 22 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

25,790.080 NHHL Local 100.000000 0.00 0.00 0.00 25,790.081.000000

Base 100.000000 0.00 0.00 0.00 25,790.08
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0.0099304%   26 Jul 536991003 23 Jul 2010 23 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

241,681.780 NHHM Local 100.000000 0.00 0.00 0.00 241,681.781.000000

Base 100.000000 0.00 0.00 0.00 241,681.78

0.0099654%   26 Jul 536991003 23 Jul 2010 23 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

529,835.080 NHHL Local 100.000000 0.00 0.00 0.00 529,835.081.000000

Base 100.000000 0.00 0.00 0.00 529,835.08

0.0126044%   27 Jul 536991003 26 Jul 2010 26 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

28,561.540 NHHM Local 100.000000 0.00 0.00 0.00 28,561.541.000000

Base 100.000000 0.00 0.00 0.00 28,561.54

0.0139532%   27 Jul 536991003 26 Jul 2010 26 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

25,800.530 NHHL Local 100.000000 0.00 0.00 0.00 25,800.531.000000

Base 100.000000 0.00 0.00 0.00 25,800.53

0.009547%   28 Jul 2536991003 27 Jul 2010 27 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

226,250.000 NHHM Local 100.000000 0.00 0.00 0.00 226,250.001.000000

Base 100.000000 0.00 0.00 0.00 226,250.00

1%   28 Jul 2010536991003 27 Jul 2010 27 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

6,994.600 NHHL Local 100.000000 0.00 0.00 0.00 6,994.601.000000

Base 100.000000 0.00 0.00 0.00 6,994.60

0.0095735%   29 Jul 536991003 28 Jul 2010 28 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

263,225.360 NHHM Local 100.000000 0.00 0.00 0.00 263,225.361.000000

Base 100.000000 0.00 0.00 0.00 263,225.36

1%   29 Jul 2010536991003 28 Jul 2010 28 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

9,618.690 NHHL Local 100.000000 0.00 0.00 0.00 9,618.691.000000

Base 100.000000 0.00 0.00 0.00 9,618.69

0.0099737%   30 Jul 536991003 29 Jul 2010 29 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,010,662.850 NHHM Local 100.000000 0.00 0.00 0.00 1,010,662.851.000000

Base 100.000000 0.00 0.00 0.00 1,010,662.85
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0.0098852%   30 Jul 536991003 29 Jul 2010 29 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,529,564.250 NHHL Local 100.000000 0.00 0.00 0.00 1,529,564.251.000000

Base 100.000000 0.00 0.00 0.00 1,529,564.25

0.0098968%   02 Aug 536991003 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

303,127.220 NHHM Local 100.000000 0.00 0.00 0.00 303,127.221.000000

Base 100.000000 0.00 0.00 0.00 303,127.22

0.0099961%   02 Aug 536991003 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,020,395.410 NHHL Local 100.000000 0.00 0.00 0.00 1,020,395.411.000000

Base 100.000000 0.00 0.00 0.00 1,020,395.41

0.0088079%   03 Aug 536991003 02 Aug 2010 02 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

40,872.530 NHHM Local 100.000000 0.00 0.00 0.00 40,872.531.000000

Base 100.000000 0.00 0.00 0.00 40,872.53

0.0130217%   03 Aug 536991003 02 Aug 2010 02 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

55,292.170 NHHL Local 100.000000 0.00 0.00 0.00 55,292.171.000000

Base 100.000000 0.00 0.00 0.00 55,292.17

0.0107135%   04 Aug 536991003 03 Aug 2010 03 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

134,410.230 NHHM Local 100.000000 0.00 0.00 0.00 134,410.231.000000

Base 100.000000 0.00 0.00 0.00 134,410.23

0.0102096%   04 Aug 536991003 03 Aug 2010 03 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

669,957.230 NHHL Local 100.000000 0.00 0.00 0.00 669,957.231.000000

Base 100.000000 0.00 0.00 0.00 669,957.23

1%   05 Aug 2010536991003 04 Aug 2010 04 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

6,776.090 NHHM Local 100.000000 0.00 0.00 0.00 6,776.091.000000

Base 100.000000 0.00 0.00 0.00 6,776.09

04 Aug 2010 04 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

663.930 NHHL Local 100.000000 0.00 0.00 0.00 663.931.000000

Base 100.000000 0.00 0.00 0.00 663.93



Prepared by State StreetPage 9

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   06 Aug 2010536991003 05 Aug 2010 05 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

9,374.980 NHHM Local 100.000000 0.00 0.00 0.00 9,374.981.000000

Base 100.000000 0.00 0.00 0.00 9,374.98

0.0101339%   06 Aug 536991003 05 Aug 2010 05 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

177,621.690 NHHL Local 100.000000 0.00 0.00 0.00 177,621.691.000000

Base 100.000000 0.00 0.00 0.00 177,621.69

0.0099842%   09 Aug 536991003 06 Aug 2010 06 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

985,556.810 NHHM Local 100.000000 0.00 0.00 0.00 985,556.811.000000

Base 100.000000 0.00 0.00 0.00 985,556.81

0.0098853%   09 Aug 536991003 06 Aug 2010 06 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

230,644.430 NHHL Local 100.000000 0.00 0.00 0.00 230,644.431.000000

Base 100.000000 0.00 0.00 0.00 230,644.43

0.009438%   10 Aug 2536991003 09 Aug 2010 09 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

38,143.830 NHHM Local 100.000000 0.00 0.00 0.00 38,143.831.000000

Base 100.000000 0.00 0.00 0.00 38,143.83

1%   10 Aug 2010536991003 09 Aug 2010 09 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,472.280 NHHL Local 100.000000 0.00 0.00 0.00 2,472.281.000000

Base 100.000000 0.00 0.00 0.00 2,472.28

0.010058%   11 Aug 2536991003 10 Aug 2010 10 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

751,641.830 NHHM Local 100.000000 0.00 0.00 0.00 751,641.831.000000

Base 100.000000 0.00 0.00 0.00 751,641.83

0.0083505%   11 Aug 536991003 10 Aug 2010 10 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

43,111.050 NHHL Local 100.000000 0.00 0.00 0.00 43,111.051.000000

Base 100.000000 0.00 0.00 0.00 43,111.05

0.010078%   12 Aug 2536991003 11 Aug 2010 11 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,536,020.580 NHHM Local 100.000000 0.00 0.00 0.00 1,536,020.581.000000

Base 100.000000 0.00 0.00 0.00 1,536,020.58



Prepared by State StreetPage 10

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.0100047%   12 Aug 536991003 11 Aug 2010 11 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

287,864.620 NHHL Local 100.000000 0.00 0.00 0.00 287,864.621.000000

Base 100.000000 0.00 0.00 0.00 287,864.62

1%   13 Aug 2010536991003 12 Aug 2010 12 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

10,527.810 NHHM Local 100.000000 0.00 0.00 0.00 10,527.811.000000

Base 100.000000 0.00 0.00 0.00 10,527.81

0.0100069%   16 Aug 536991003 13 Aug 2010 13 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,266,429.620 NHHM Local 100.000000 0.00 0.00 0.00 2,266,429.621.000000

Base 100.000000 0.00 0.00 0.00 2,266,429.62

0.0099958%   16 Aug 536991003 13 Aug 2010 13 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,008,421.850 NHHL Local 100.000000 0.00 0.00 0.00 1,008,421.851.000000

Base 100.000000 0.00 0.00 0.00 1,008,421.85

0.0121876%   17 Aug 536991003 16 Aug 2010 16 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

59,076.400 NHHL Local 100.000000 0.00 0.00 0.00 59,076.401.000000

Base 100.000000 0.00 0.00 0.00 59,076.40

1%   17 Aug 2010536991003 16 Aug 2010 16 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

8,191.970 NHHM Local 100.000000 0.00 0.00 0.00 8,191.971.000000

Base 100.000000 0.00 0.00 0.00 8,191.97

0.0100525%   18 Aug 536991003 17 Aug 2010 17 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,614,277.300 NHHM Local 100.000000 0.00 0.00 0.00 2,614,277.301.000000

Base 100.000000 0.00 0.00 0.00 2,614,277.30

0.0168037%   18 Aug 536991003 17 Aug 2010 17 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

21,423.790 NHHL Local 100.000000 0.00 0.00 0.00 21,423.791.000000

Base 100.000000 0.00 0.00 0.00 21,423.79

0.0100435%   19 Aug 536991003 18 Aug 2010 18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

250,909.380 NHHM Local 100.000000 0.00 0.00 0.00 250,909.381.000000

Base 100.000000 0.00 0.00 0.00 250,909.38
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1%   19 Aug 2010536991003 18 Aug 2010 18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,611.710 NHHL Local 100.000000 0.00 0.00 0.00 1,611.711.000000

Base 100.000000 0.00 0.00 0.00 1,611.71

0.0105266%   20 Aug 536991003 19 Aug 2010 19 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

307,790.860 NHHL Local 100.000000 0.00 0.00 0.00 307,790.861.000000

Base 100.000000 0.00 0.00 0.00 307,790.86

1%   20 Aug 2010536991003 19 Aug 2010 19 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,781.040 NHHM Local 100.000000 0.00 0.00 0.00 2,781.041.000000

Base 100.000000 0.00 0.00 0.00 2,781.04

0.0099956%   23 Aug 536991003 20 Aug 2010 20 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

3,085,361.180 NHHM Local 100.000000 0.00 0.00 0.00 3,085,361.181.000000

Base 100.000000 0.00 0.00 0.00 3,085,361.18

0.0100337%   23 Aug 536991003 20 Aug 2010 20 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

442,506.800 NHHL Local 100.000000 0.00 0.00 0.00 442,506.801.000000

Base 100.000000 0.00 0.00 0.00 442,506.80

0.0098759%   24 Aug 536991003 23 Aug 2010 23 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,057,118.320 NHHM Local 100.000000 0.00 0.00 0.00 1,057,118.321.000000

Base 100.000000 0.00 0.00 0.00 1,057,118.32

0.0089346%   24 Aug 536991003 23 Aug 2010 23 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

161,171.700 NHHL Local 100.000000 0.00 0.00 0.00 161,171.701.000000

Base 100.000000 0.00 0.00 0.00 161,171.70

0.0100125%   25 Aug 536991003 24 Aug 2010 24 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

755,058.520 NHHM Local 100.000000 0.00 0.00 0.00 755,058.521.000000

Base 100.000000 0.00 0.00 0.00 755,058.52

1%   25 Aug 2010536991003 24 Aug 2010 24 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

882.420 NHHL Local 100.000000 0.00 0.00 0.00 882.421.000000

Base 100.000000 0.00 0.00 0.00 882.42
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0.0101376%   26 Aug 536991003 25 Aug 2010 25 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,065,340.180 NHHM Local 100.000000 0.00 0.00 0.00 1,065,340.181.000000

Base 100.000000 0.00 0.00 0.00 1,065,340.18

1%   26 Aug 2010536991003 25 Aug 2010 25 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

4,157.380 NHHL Local 100.000000 0.00 0.00 0.00 4,157.381.000000

Base 100.000000 0.00 0.00 0.00 4,157.38

0.0194057%   27 Aug 536991003 26 Aug 2010 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

18,551.250 NHHM Local 100.000000 0.00 0.00 0.00 18,551.251.000000

Base 100.000000 0.00 0.00 0.00 18,551.25

0.0098932%   27 Aug 536991003 26 Aug 2010 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

473,053.330 NHHL Local 100.000000 0.00 0.00 0.00 473,053.331.000000

Base 100.000000 0.00 0.00 0.00 473,053.33

0.0100224%   30 Aug 536991003 27 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,568,486.840 NHHM Local 100.000000 0.00 0.00 0.00 1,568,486.841.000000

Base 100.000000 0.00 0.00 0.00 1,568,486.84

1%   30 Aug 2010536991003 27 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,644.450 NHHL Local 100.000000 0.00 0.00 0.00 2,644.451.000000

Base 100.000000 0.00 0.00 0.00 2,644.45

0.0100704%   31 Aug 536991003 30 Aug 2010 30 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

750,713.290 NHHM Local 100.000000 0.00 0.00 0.00 750,713.291.000000

Base 100.000000 0.00 0.00 0.00 750,713.29

0.0077141%   31 Aug 536991003 30 Aug 2010 30 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

46,667.540 NHHL Local 100.000000 0.00 0.00 0.00 46,667.541.000000

Base 100.000000 0.00 0.00 0.00 46,667.54

0.0098577%   01 Sep 536991003 31 Aug 2010 31 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

876,473.350 NHHM Local 100.000000 0.00 0.00 0.00 876,473.351.000000

Base 100.000000 0.00 0.00 0.00 876,473.35
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0.0084091%   01 Sep 536991003 31 Aug 2010 31 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

85,621.690 NHHL Local 100.000000 0.00 0.00 0.00 85,621.691.000000

Base 100.000000 0.00 0.00 0.00 85,621.69

0.0110744%   02 Sep 536991003 01 Sep 2010 01 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

162,536.700 NHHM Local 100.000000 0.00 0.00 0.00 162,536.701.000000

Base 100.000000 0.00 0.00 0.00 162,536.70

0.009997%   02 Sep 2536991003 01 Sep 2010 01 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

432,131.470 NHHL Local 100.000000 0.00 0.00 0.00 432,131.471.000000

Base 100.000000 0.00 0.00 0.00 432,131.47

0.0096255%   03 Sep 536991003 02 Sep 2010 02 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

112,202.280 NHHM Local 100.000000 0.00 0.00 0.00 112,202.281.000000

Base 100.000000 0.00 0.00 0.00 112,202.28

0.0099906%   03 Sep 536991003 02 Sep 2010 02 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

216,202.720 NHHL Local 100.000000 0.00 0.00 0.00 216,202.721.000000

Base 100.000000 0.00 0.00 0.00 216,202.72

0.0117137%   07 Sep 536991003 03 Sep 2010 03 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

7,683.320 NHHM Local 100.000000 0.00 0.00 0.00 7,683.321.000000

Base 100.000000 0.00 0.00 0.00 7,683.32

1%   07 Sep 2010536991003 03 Sep 2010 03 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

252.640 NHHL Local 100.000000 0.00 0.00 0.00 252.641.000000

Base 100.000000 0.00 0.00 0.00 252.64

0.0183428%   08 Sep 536991003 07 Sep 2010 07 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

19,626.280 NHHM Local 100.000000 0.00 0.00 0.00 19,626.281.000000

Base 100.000000 0.00 0.00 0.00 19,626.28

1%   08 Sep 2010536991003 07 Sep 2010 07 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,093.290 NHHL Local 100.000000 0.00 0.00 0.00 14,093.291.000000

Base 100.000000 0.00 0.00 0.00 14,093.29



Prepared by State StreetPage 14

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.0101263%   09 Sep 536991003 08 Sep 2010 08 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

782,120.490 NHHL Local 100.000000 0.00 0.00 0.00 782,120.491.000000

Base 100.000000 0.00 0.00 0.00 782,120.49

1%   09 Sep 2010536991003 08 Sep 2010 08 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,093.750 NHHM Local 100.000000 0.00 0.00 0.00 1,093.751.000000

Base 100.000000 0.00 0.00 0.00 1,093.75

1%   10 Sep 2010536991003 09 Sep 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

17,832.910 NHHM Local 100.000000 0.00 0.00 0.00 17,832.911.000000

Base 100.000000 0.00 0.00 0.00 17,832.91

09 Sep 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

8,912.840 NHHL Local 100.000000 0.00 0.00 0.00 8,912.841.000000

Base 100.000000 0.00 0.00 0.00 8,912.84

0.01%   13 Sep 2010536991003 10 Sep 2010 10 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,500,000.00

1%   13 Sep 2010536991003 10 Sep 2010 10 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

5,990.500 NHHL Local 100.000000 0.00 0.00 0.00 5,990.501.000000

Base 100.000000 0.00 0.00 0.00 5,990.50

0.0101675%   14 Sep 536991003 13 Sep 2010 13 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

495,697.400 NHHM Local 100.000000 0.00 0.00 0.00 495,697.401.000000

Base 100.000000 0.00 0.00 0.00 495,697.40

0.0104774%   14 Sep 536991003 13 Sep 2010 13 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

68,719.070 NHHL Local 100.000000 0.00 0.00 0.00 68,719.071.000000

Base 100.000000 0.00 0.00 0.00 68,719.07

0.0188323%   15 Sep 536991003 14 Sep 2010 14 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

19,116.080 NHHL Local 100.000000 0.00 0.00 0.00 19,116.081.000000

Base 100.000000 0.00 0.00 0.00 19,116.08
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0.0138578%   16 Sep 536991003 15 Sep 2010 15 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

25,978.200 NHHM Local 100.000000 0.00 0.00 0.00 25,978.201.000000

Base 100.000000 0.00 0.00 0.00 25,978.20

0.0166018%   16 Sep 536991003 15 Sep 2010 15 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

21,684.390 NHHL Local 100.000000 0.00 0.00 0.00 21,684.391.000000

Base 100.000000 0.00 0.00 0.00 21,684.39

0.0090251%   17 Sep 536991003 16 Sep 2010 16 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

39,888.540 NHHL Local 100.000000 0.00 0.00 0.00 39,888.541.000000

Base 100.000000 0.00 0.00 0.00 39,888.54

1%   17 Sep 2010536991003 16 Sep 2010 16 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,846.600 NHHM Local 100.000000 0.00 0.00 0.00 14,846.601.000000

Base 100.000000 0.00 0.00 0.00 14,846.60

0.0100101%   20 Sep 536991003 17 Sep 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,133,855.240 NHHM Local 100.000000 0.00 0.00 0.00 2,133,855.241.000000

Base 100.000000 0.00 0.00 0.00 2,133,855.24

0.0099808%   20 Sep 536991003 17 Sep 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

685,315.020 NHHL Local 100.000000 0.00 0.00 0.00 685,315.021.000000

Base 100.000000 0.00 0.00 0.00 685,315.02

1%   21 Sep 2010536991003 20 Sep 2010 20 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,925.230 NHHM Local 100.000000 0.00 0.00 0.00 2,925.231.000000

Base 100.000000 0.00 0.00 0.00 2,925.23

20 Sep 2010 20 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

3,950.560 NHHL Local 100.000000 0.00 0.00 0.00 3,950.561.000000

Base 100.000000 0.00 0.00 0.00 3,950.56

0.0099494%   22 Sep 536991003 21 Sep 2010 21 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

904,574.970 NHHM Local 100.000000 0.00 0.00 0.00 904,574.971.000000

Base 100.000000 0.00 0.00 0.00 904,574.97
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0.014629%   22 Sep 2536991003 21 Sep 2010 21 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

24,608.680 NHHL Local 100.000000 0.00 0.00 0.00 24,608.681.000000

Base 100.000000 0.00 0.00 0.00 24,608.68

0.01%   23 Sep 2010536991003 22 Sep 2010 22 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

899,999.980 NHHM Local 100.000000 0.00 0.00 0.00 899,999.981.000000

Base 100.000000 0.00 0.00 0.00 899,999.98

1%   23 Sep 2010536991003 22 Sep 2010 22 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

0.020 NHHL Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02

0.009973%   24 Sep 2536991003 23 Sep 2010 23 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

324,877.890 NHHM Local 100.000000 0.00 0.00 0.00 324,877.891.000000

Base 100.000000 0.00 0.00 0.00 324,877.89

0.0101497%   24 Sep 536991003 23 Sep 2010 23 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,028,605.680 NHHL Local 100.000000 0.00 0.00 0.00 1,028,605.681.000000

Base 100.000000 0.00 0.00 0.00 1,028,605.68

0.0086024%   27 Sep 536991003 24 Sep 2010 24 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

13,949.530 NHHM Local 100.000000 0.00 0.00 0.00 13,949.531.000000

Base 100.000000 0.00 0.00 0.00 13,949.53

0.0090234%   27 Sep 536991003 24 Sep 2010 24 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

39,896.230 NHHL Local 100.000000 0.00 0.00 0.00 39,896.231.000000

Base 100.000000 0.00 0.00 0.00 39,896.23

1%   28 Sep 2010536991003 27 Sep 2010 27 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

15,556.790 NHHM Local 100.000000 0.00 0.00 0.00 15,556.791.000000

Base 100.000000 0.00 0.00 0.00 15,556.79

27 Sep 2010 27 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

5,855.110 NHHL Local 100.000000 0.00 0.00 0.00 5,855.111.000000

Base 100.000000 0.00 0.00 0.00 5,855.11
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0.009646%   29 Sep 2536991003 28 Sep 2010 28 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

485,173.240 NHHL Local 100.000000 0.00 0.00 0.00 485,173.241.000000

Base 100.000000 0.00 0.00 0.00 485,173.24

0.0105611%   30 Sep 536991003 29 Sep 2010 29 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

272,698.660 NHHL Local 100.000000 0.00 0.00 0.00 272,698.661.000000

Base 100.000000 0.00 0.00 0.00 272,698.66

0.0097314%   01 Oct 536991003 30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

480,916.210 NHHM Local 100.000000 0.00 0.00 0.00 480,916.211.000000

Base 100.000000 0.00 0.00 0.00 480,916.21

0.0100721%   01 Oct 536991003 30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

857,812.140 NHHL Local 100.000000 0.00 0.00 0.00 857,812.141.000000

Base 100.000000 0.00 0.00 0.00 857,812.14

536991003 Total

0.00 0.000.0047,817,225.760 Local 47,817,225.76

Base 0.00 0.00 0.00 47,817,225.76

0.191% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

91,885.960 NHDF Local 100.000000 0.00 0.00 0.00 91,885.961.000000

Base 100.000000 0.00 0.00 0.00 91,885.96

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,447.300 NHDG Local 100.000000 0.00 0.00 0.00 33,447.301.000000

Base 100.000000 0.00 0.00 0.00 33,447.30

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,791.170 NHDJ Local 100.000000 0.00 0.00 0.00 3,791.171.000000

Base 100.000000 0.00 0.00 0.00 3,791.17
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31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

174,037.230 NHDM Local 100.000000 0.00 0.00 0.00 174,037.231.000000

Base 100.000000 0.00 0.00 0.00 174,037.23

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,203.990 NHDU Local 100.000000 0.00 0.00 0.00 15,203.991.000000

Base 100.000000 0.00 0.00 0.00 15,203.99

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

52,913.610 NHDY Local 100.000000 0.00 0.00 0.00 52,913.611.000000

Base 100.000000 0.00 0.00 0.00 52,913.61

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

567,777.310 NHDZ Local 100.000000 0.00 0.00 0.00 567,777.311.000000

Base 100.000000 0.00 0.00 0.00 567,777.31

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,604.770 NHEB Local 100.000000 0.00 0.00 0.00 4,604.771.000000

Base 100.000000 0.00 0.00 0.00 4,604.77

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

172.930 NHEG Local 100.000000 0.00 0.00 0.00 172.931.000000

Base 100.000000 0.00 0.00 0.00 172.93

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

41.170 NHEH Local 100.000000 0.00 0.00 0.00 41.171.000000

Base 100.000000 0.00 0.00 0.00 41.17
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31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

22,660.100 NHEU Local 100.000000 0.00 0.00 0.00 22,660.101.000000

Base 100.000000 0.00 0.00 0.00 22,660.10

1.000% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,285.780 NHEW Local 100.000000 0.00 0.00 0.00 4,285.781.000000

Base 100.000000 0.00 0.00 0.00 4,285.78

0.191% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

145.160 NHEX Local 100.000000 0.00 0.00 0.00 145.161.000000

Base 100.000000 0.00 0.00 0.00 145.16

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,120.360 NHEY Local 100.000000 0.00 0.00 0.00 3,120.361.000000

Base 100.000000 0.00 0.00 0.00 3,120.36

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

320.750 NHEZ Local 100.000000 0.00 0.00 0.00 320.751.000000

Base 100.000000 0.00 0.00 0.00 320.75

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

45,279.010 NHFI Local 100.000000 0.00 0.00 0.00 45,279.011.000000

Base 100.000000 0.00 0.00 0.00 45,279.01

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

653.490 NHFJ Local 100.000000 0.00 0.00 0.00 653.491.000000

Base 100.000000 0.00 0.00 0.00 653.49
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

943,929.610 NHFS Local 100.000000 0.00 0.00 0.00 943,929.611.000000

Base 100.000000 0.00 0.00 0.00 943,929.61

0.211% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

792.980 NHFV Local 100.000000 0.00 0.00 0.00 792.981.000000

Base 100.000000 0.00 0.00 0.00 792.98

1.000% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,050.250 NHFY Local 100.000000 0.00 0.00 0.00 2,050.251.000000

Base 100.000000 0.00 0.00 0.00 2,050.25

0.191% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

255.180 NHHG Local 100.000000 0.00 0.00 0.00 255.181.000000

Base 100.000000 0.00 0.00 0.00 255.18

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

204.070 NHHJ Local 100.000000 0.00 0.00 0.00 204.071.000000

Base 100.000000 0.00 0.00 0.00 204.07

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,415,705.710 NHHL Local 100.000000 0.00 0.00 0.00 1,415,705.711.000000

Base 100.000000 0.00 0.00 0.00 1,415,705.71

1.000% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,398,159.600 NHHM Local 100.000000 0.00 0.00 0.00 2,398,159.601.000000

Base 100.000000 0.00 0.00 0.00 2,398,159.60
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.191% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,584,920.840 NHHP Local 100.000000 0.00 0.00 0.00 4,584,920.841.000000

Base 100.000000 0.00 0.00 0.00 4,584,920.84

1.000% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,626.000 NHHV Local 100.000000 0.00 0.00 0.00 7,626.001.000000

Base 100.000000 0.00 0.00 0.00 7,626.00

0.191% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

96,616.260 NHHW Local 100.000000 0.00 0.00 0.00 96,616.261.000000

Base 100.000000 0.00 0.00 0.00 96,616.26

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

128,508.450 NHHY Local 100.000000 0.00 0.00 0.00 128,508.451.000000

Base 100.000000 0.00 0.00 0.00 128,508.45

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

57,413.600 NHHZ Local 100.000000 0.00 0.00 0.00 57,413.601.000000

Base 100.000000 0.00 0.00 0.00 57,413.60

31 Dec 2030 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,080.910 NHIA Local 100.000000 0.00 0.00 0.00 1,080.911.000000

Base 100.000000 0.00 0.00 0.00 1,080.91

0.245% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

19,605.000 NHDF Local 100.000000 0.00 0.00 0.00 19,605.001.000000

Base 100.000000 0.00 0.00 0.00 19,605.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,223.210 NHDM Local 100.000000 0.00 0.00 0.00 23,223.211.000000

Base 100.000000 0.00 0.00 0.00 23,223.21

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

594,824.580 NHDZ Local 100.000000 0.00 0.00 0.00 594,824.581.000000

Base 100.000000 0.00 0.00 0.00 594,824.58

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

187,863.880 NHEB Local 100.000000 0.00 0.00 0.00 187,863.881.000000

Base 100.000000 0.00 0.00 0.00 187,863.88

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

235,968.680 NHEG Local 100.000000 0.00 0.00 0.00 235,968.681.000000

Base 100.000000 0.00 0.00 0.00 235,968.68

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

170,177.200 NHEU Local 100.000000 0.00 0.00 0.00 170,177.201.000000

Base 100.000000 0.00 0.00 0.00 170,177.20

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,914.850 NHEZ Local 100.000000 0.00 0.00 0.00 6,914.851.000000

Base 100.000000 0.00 0.00 0.00 6,914.85

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

126,500.000 NHFJ Local 100.000000 0.00 0.00 0.00 126,500.001.000000

Base 100.000000 0.00 0.00 0.00 126,500.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

896,652.760 NHFS Local 100.000000 0.00 0.00 0.00 896,652.761.000000

Base 100.000000 0.00 0.00 0.00 896,652.76

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

43,480.660 NHHJ Local 100.000000 0.00 0.00 0.00 43,480.661.000000

Base 100.000000 0.00 0.00 0.00 43,480.66

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,552,792.820 NHHP Local 100.000000 0.00 0.00 0.00 3,552,792.821.000000

Base 100.000000 0.00 0.00 0.00 3,552,792.82

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

460,051.270 NHHV Local 100.000000 0.00 0.00 0.00 460,051.271.000000

Base 100.000000 0.00 0.00 0.00 460,051.27

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,535.860 NHHY Local 100.000000 0.00 0.00 0.00 11,535.861.000000

Base 100.000000 0.00 0.00 0.00 11,535.86

31 Dec 2030 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,799.570 NHHZ Local 100.000000 0.00 0.00 0.00 4,799.571.000000

Base 100.000000 0.00 0.00 0.00 4,799.57

0.251% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,651,539.700 NHDF Local 100.000000 0.00 0.00 0.00 2,651,539.701.000000

Base 100.000000 0.00 0.00 0.00 2,651,539.70
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,000.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,000.001.000000

Base 100.000000 0.00 0.00 0.00 3,000.00

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,887.800 NHDM Local 100.000000 0.00 0.00 0.00 2,887.801.000000

Base 100.000000 0.00 0.00 0.00 2,887.80

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

576,975.380 NHDZ Local 100.000000 0.00 0.00 0.00 576,975.381.000000

Base 100.000000 0.00 0.00 0.00 576,975.38

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

271,787.690 NHEB Local 100.000000 0.00 0.00 0.00 271,787.691.000000

Base 100.000000 0.00 0.00 0.00 271,787.69

0.245% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,883.600 NHEU Local 100.000000 0.00 0.00 0.00 2,883.601.000000

Base 100.000000 0.00 0.00 0.00 2,883.60

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,553.300 NHEZ Local 100.000000 0.00 0.00 0.00 5,553.301.000000

Base 100.000000 0.00 0.00 0.00 5,553.30

0.251% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

558,121.040 NHFS Local 100.000000 0.00 0.00 0.00 558,121.041.000000

Base 100.000000 0.00 0.00 0.00 558,121.04



Prepared by State StreetPage 25

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

277,852.700 NHHL Local 100.000000 0.00 0.00 0.00 277,852.701.000000

Base 100.000000 0.00 0.00 0.00 277,852.70

1.000% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,778,697.930 NHHM Local 100.000000 0.00 0.00 0.00 3,778,697.931.000000

Base 100.000000 0.00 0.00 0.00 3,778,697.93

0.251% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

83,341.300 NHHO Local 100.000000 0.00 0.00 0.00 83,341.301.000000

Base 100.000000 0.00 0.00 0.00 83,341.30

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

478,236.560 NHHP Local 100.000000 0.00 0.00 0.00 478,236.561.000000

Base 100.000000 0.00 0.00 0.00 478,236.56

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,447.600 NHHY Local 100.000000 0.00 0.00 0.00 1,447.601.000000

Base 100.000000 0.00 0.00 0.00 1,447.60

31 Dec 2030 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,127.090 NHHZ Local 100.000000 0.00 0.00 0.00 19,127.091.000000

Base 100.000000 0.00 0.00 0.00 19,127.09

0.137% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,797.500 NHIB Local 100.000000 0.00 0.00 0.00 3,797.501.000000

Base 100.000000 0.00 0.00 0.00 3,797.50
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.251% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,681.600 NHDG Local 100.000000 0.00 0.00 0.00 4,681.601.000000

Base 100.000000 0.00 0.00 0.00 4,681.60

0.251% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,320.000 NHDJ Local 100.000000 0.00 0.00 0.00 2,320.001.000000

Base 100.000000 0.00 0.00 0.00 2,320.00

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,820.210 NHDM Local 100.000000 0.00 0.00 0.00 12,820.211.000000

Base 100.000000 0.00 0.00 0.00 12,820.21

0.251% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,575.970 NHEB Local 100.000000 0.00 0.00 0.00 1,575.971.000000

Base 100.000000 0.00 0.00 0.00 1,575.97

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

528,007.750 NHEM Local 100.000000 0.00 0.00 0.00 528,007.751.000000

Base 100.000000 0.00 0.00 0.00 528,007.75

0.251% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,065.240 NHEU Local 100.000000 0.00 0.00 0.00 10,065.241.000000

Base 100.000000 0.00 0.00 0.00 10,065.24

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

744,776.510 NHEZ Local 100.000000 0.00 0.00 0.00 744,776.511.000000

Base 100.000000 0.00 0.00 0.00 744,776.51
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.100 NHFI Local 100.000000 0.00 0.00 0.00 0.101.000000

Base 100.000000 0.00 0.00 0.00 0.10

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

205,709.000 NHHG Local 100.000000 0.00 0.00 0.00 205,709.001.000000

Base 100.000000 0.00 0.00 0.00 205,709.00

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,269.590 NHHJ Local 100.000000 0.00 0.00 0.00 3,269.591.000000

Base 100.000000 0.00 0.00 0.00 3,269.59

0.251% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

199,799.400 NHHO Local 100.000000 0.00 0.00 0.00 199,799.401.000000

Base 100.000000 0.00 0.00 0.00 199,799.40

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,450.500 NHHV Local 100.000000 0.00 0.00 0.00 6,450.501.000000

Base 100.000000 0.00 0.00 0.00 6,450.50

0.251% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.130 NHHW Local 100.000000 0.00 0.00 0.00 0.131.000000

Base 100.000000 0.00 0.00 0.00 0.13

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,117.000 NHHY Local 100.000000 0.00 0.00 0.00 5,117.001.000000

Base 100.000000 0.00 0.00 0.00 5,117.00
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,922.780 NHHZ Local 100.000000 0.00 0.00 0.00 14,922.781.000000

Base 100.000000 0.00 0.00 0.00 14,922.78

31 Dec 2030 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.070 NHIA Local 100.000000 0.00 0.00 0.00 0.071.000000

Base 100.000000 0.00 0.00 0.00 0.07

0.137% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

276,517.430 NHIB Local 100.000000 0.00 0.00 0.00 276,517.431.000000

Base 100.000000 0.00 0.00 0.00 276,517.43

0.248% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

79,857.020 NHDF Local 100.000000 0.00 0.00 0.00 79,857.021.000000

Base 100.000000 0.00 0.00 0.00 79,857.02

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

558,522.450 NHDG Local 100.000000 0.00 0.00 0.00 558,522.451.000000

Base 100.000000 0.00 0.00 0.00 558,522.45

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

77,205.590 NHDM Local 100.000000 0.00 0.00 0.00 77,205.591.000000

Base 100.000000 0.00 0.00 0.00 77,205.59

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,720.670 NHDX Local 100.000000 0.00 0.00 0.00 18,720.671.000000

Base 100.000000 0.00 0.00 0.00 18,720.67
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,544.000 NHDZ Local 100.000000 0.00 0.00 0.00 19,544.001.000000

Base 100.000000 0.00 0.00 0.00 19,544.00

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

43,439.280 NHEB Local 100.000000 0.00 0.00 0.00 43,439.281.000000

Base 100.000000 0.00 0.00 0.00 43,439.28

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,901,586.020 NHEM Local 100.000000 0.00 0.00 0.00 1,901,586.021.000000

Base 100.000000 0.00 0.00 0.00 1,901,586.02

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

28,624.700 NHEU Local 100.000000 0.00 0.00 0.00 28,624.701.000000

Base 100.000000 0.00 0.00 0.00 28,624.70

1.000% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,285.780 NHEW Local 100.000000 0.00 0.00 0.00 4,285.781.000000

Base 100.000000 0.00 0.00 0.00 4,285.78

0.248% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

280.000 NHEY Local 100.000000 0.00 0.00 0.00 280.001.000000

Base 100.000000 0.00 0.00 0.00 280.00

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

54,656.250 NHFI Local 100.000000 0.00 0.00 0.00 54,656.251.000000

Base 100.000000 0.00 0.00 0.00 54,656.25



Prepared by State StreetPage 30

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,124.920 NHHL Local 100.000000 0.00 0.00 0.00 17,124.921.000000

Base 100.000000 0.00 0.00 0.00 17,124.92

1.000% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,619.970 NHHM Local 100.000000 0.00 0.00 0.00 16,619.971.000000

Base 100.000000 0.00 0.00 0.00 16,619.97

0.248% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

49,500.080 NHHW Local 100.000000 0.00 0.00 0.00 49,500.081.000000

Base 100.000000 0.00 0.00 0.00 49,500.08

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

81,983.400 NHHY Local 100.000000 0.00 0.00 0.00 81,983.401.000000

Base 100.000000 0.00 0.00 0.00 81,983.40

31 Dec 2030 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

64,511.420 NHHZ Local 100.000000 0.00 0.00 0.00 64,511.421.000000

Base 100.000000 0.00 0.00 0.00 64,511.42

0.137% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

613,095.220 NHIB Local 100.000000 0.00 0.00 0.00 613,095.221.000000

Base 100.000000 0.00 0.00 0.00 613,095.22

0.243% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,530.000 NHDF Local 100.000000 0.00 0.00 0.00 16,530.001.000000

Base 100.000000 0.00 0.00 0.00 16,530.00
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Asset ID Security Name/Description
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,427.400 NHDG Local 100.000000 0.00 0.00 0.00 5,427.401.000000

Base 100.000000 0.00 0.00 0.00 5,427.40

31 Dec 2030 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

122,487.040 NHDM Local 100.000000 0.00 0.00 0.00 122,487.041.000000

Base 100.000000 0.00 0.00 0.00 122,487.04

31 Dec 2030 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

86,076.910 NHDY Local 100.000000 0.00 0.00 0.00 86,076.911.000000

Base 100.000000 0.00 0.00 0.00 86,076.91

31 Dec 2030 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

415,129.980 NHEM Local 100.000000 0.00 0.00 0.00 415,129.981.000000

Base 100.000000 0.00 0.00 0.00 415,129.98

31 Dec 2030 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

111,915.980 NHEU Local 100.000000 0.00 0.00 0.00 111,915.981.000000

Base 100.000000 0.00 0.00 0.00 111,915.98

0.251% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,148.620 NHEX Local 100.000000 0.00 0.00 0.00 6,148.621.000000

Base 100.000000 0.00 0.00 0.00 6,148.62

0.243% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,664.330 NHHL Local 100.000000 0.00 0.00 0.00 7,664.331.000000

Base 100.000000 0.00 0.00 0.00 7,664.33
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

31 Dec 2030 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

62,424.930 NHHP Local 100.000000 0.00 0.00 0.00 62,424.931.000000

Base 100.000000 0.00 0.00 0.00 62,424.93

31 Dec 2030 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,990.490 NHHZ Local 100.000000 0.00 0.00 0.00 6,990.491.000000

Base 100.000000 0.00 0.00 0.00 6,990.49

0.248% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

50,000.000 NHIA Local 100.000000 0.00 0.00 0.00 50,000.001.000000

Base 100.000000 0.00 0.00 0.00 50,000.00

0.246% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

17,778.840 NHDM Local 100.000000 0.00 0.00 0.00 17,778.841.000000

Base 100.000000 0.00 0.00 0.00 17,778.84

31 Dec 2030 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

81,134.010 NHDX Local 100.000000 0.00 0.00 0.00 81,134.011.000000

Base 100.000000 0.00 0.00 0.00 81,134.01

31 Dec 2030 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,535,754.250 NHEB Local 100.000000 0.00 0.00 0.00 5,535,754.251.000000

Base 100.000000 0.00 0.00 0.00 5,535,754.25

0.245% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

46,830.690 NHEH Local 100.000000 0.00 0.00 0.00 46,830.691.000000

Base 100.000000 0.00 0.00 0.00 46,830.69
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Base Currency: USD - US DOLLAR

0.246% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

289,862.250 NHEM Local 100.000000 0.00 0.00 0.00 289,862.251.000000

Base 100.000000 0.00 0.00 0.00 289,862.25

31 Dec 2030 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,095.000 NHEU Local 100.000000 0.00 0.00 0.00 15,095.001.000000

Base 100.000000 0.00 0.00 0.00 15,095.00

31 Dec 2030 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

30,247.760 NHFI Local 100.000000 0.00 0.00 0.00 30,247.761.000000

Base 100.000000 0.00 0.00 0.00 30,247.76

1.000% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

17,290.300 NHHM Local 100.000000 0.00 0.00 0.00 17,290.301.000000

Base 100.000000 0.00 0.00 0.00 17,290.30

0.246% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

92,378.210 NHHO Local 100.000000 0.00 0.00 0.00 92,378.211.000000

Base 100.000000 0.00 0.00 0.00 92,378.21

31 Dec 2030 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

67,262.240 NHHW Local 100.000000 0.00 0.00 0.00 67,262.241.000000

Base 100.000000 0.00 0.00 0.00 67,262.24

31 Dec 2030 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,968.970 NHHY Local 100.000000 0.00 0.00 0.00 8,968.971.000000

Base 100.000000 0.00 0.00 0.00 8,968.97
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Base Currency: USD - US DOLLAR

31 Dec 2030 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,990.950 NHHZ Local 100.000000 0.00 0.00 0.00 2,990.951.000000

Base 100.000000 0.00 0.00 0.00 2,990.95

0.137% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

18,388.880 NHIB Local 100.000000 0.00 0.00 0.00 18,388.881.000000

Base 100.000000 0.00 0.00 0.00 18,388.88

0.247% 31 Dec 20308611249L1 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,318,066.190 NHDF Local 100.000000 0.00 0.00 0.00 2,318,066.191.000000

Base 100.000000 0.00 0.00 0.00 2,318,066.19

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,883.650 NHDM Local 100.000000 0.00 0.00 0.00 14,883.651.000000

Base 100.000000 0.00 0.00 0.00 14,883.65

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

191,333.900 NHDU Local 100.000000 0.00 0.00 0.00 191,333.901.000000

Base 100.000000 0.00 0.00 0.00 191,333.90

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

78,459.090 NHDX Local 100.000000 0.00 0.00 0.00 78,459.091.000000

Base 100.000000 0.00 0.00 0.00 78,459.09

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

307,604.840 NHDY Local 100.000000 0.00 0.00 0.00 307,604.841.000000

Base 100.000000 0.00 0.00 0.00 307,604.84
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Base Currency: USD - US DOLLAR

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

85,149.390 NHEB Local 100.000000 0.00 0.00 0.00 85,149.391.000000

Base 100.000000 0.00 0.00 0.00 85,149.39

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

202,130.000 NHEM Local 100.000000 0.00 0.00 0.00 202,130.001.000000

Base 100.000000 0.00 0.00 0.00 202,130.00

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,220,965.780 NHEN Local 100.000000 0.00 0.00 0.00 3,220,965.781.000000

Base 100.000000 0.00 0.00 0.00 3,220,965.78

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,951.500 NHEU Local 100.000000 0.00 0.00 0.00 7,951.501.000000

Base 100.000000 0.00 0.00 0.00 7,951.50

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

437.280 NHEX Local 100.000000 0.00 0.00 0.00 437.281.000000

Base 100.000000 0.00 0.00 0.00 437.28

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,932.770 NHFI Local 100.000000 0.00 0.00 0.00 16,932.771.000000

Base 100.000000 0.00 0.00 0.00 16,932.77

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

405,965.890 NHFS Local 100.000000 0.00 0.00 0.00 405,965.891.000000

Base 100.000000 0.00 0.00 0.00 405,965.89
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Base Currency: USD - US DOLLAR

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,691.180 NHHJ Local 100.000000 0.00 0.00 0.00 7,691.181.000000

Base 100.000000 0.00 0.00 0.00 7,691.18

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

135,083.190 NHHW Local 100.000000 0.00 0.00 0.00 135,083.191.000000

Base 100.000000 0.00 0.00 0.00 135,083.19

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,116.500 NHHY Local 100.000000 0.00 0.00 0.00 13,116.501.000000

Base 100.000000 0.00 0.00 0.00 13,116.50

31 Dec 2030 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,232.880 NHHZ Local 100.000000 0.00 0.00 0.00 1,232.881.000000

Base 100.000000 0.00 0.00 0.00 1,232.88

0.249% 31 Dec 20308611249L1 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

31,706.280 NHDM Local 100.000000 0.00 0.00 0.00 31,706.281.000000

Base 100.000000 0.00 0.00 0.00 31,706.28

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

255,548.770 NHDU Local 100.000000 0.00 0.00 0.00 255,548.771.000000

Base 100.000000 0.00 0.00 0.00 255,548.77

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

65,527.990 NHDX Local 100.000000 0.00 0.00 0.00 65,527.991.000000

Base 100.000000 0.00 0.00 0.00 65,527.99



Prepared by State StreetPage 37

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost
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31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,045,415.000 NHDY Local 100.000000 0.00 0.00 0.00 1,045,415.001.000000

Base 100.000000 0.00 0.00 0.00 1,045,415.00

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,327.370 NHDZ Local 100.000000 0.00 0.00 0.00 9,327.371.000000

Base 100.000000 0.00 0.00 0.00 9,327.37

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,225,337.070 NHEB Local 100.000000 0.00 0.00 0.00 1,225,337.071.000000

Base 100.000000 0.00 0.00 0.00 1,225,337.07

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

641,125.250 NHEM Local 100.000000 0.00 0.00 0.00 641,125.251.000000

Base 100.000000 0.00 0.00 0.00 641,125.25

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

520,586.860 NHEN Local 100.000000 0.00 0.00 0.00 520,586.861.000000

Base 100.000000 0.00 0.00 0.00 520,586.86

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,187.300 NHEU Local 100.000000 0.00 0.00 0.00 1,187.301.000000

Base 100.000000 0.00 0.00 0.00 1,187.30

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

405,287.980 NHEZ Local 100.000000 0.00 0.00 0.00 405,287.981.000000

Base 100.000000 0.00 0.00 0.00 405,287.98
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31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

334,557.790 NHFS Local 100.000000 0.00 0.00 0.00 334,557.791.000000

Base 100.000000 0.00 0.00 0.00 334,557.79

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,212,519.050 NHFV Local 100.000000 0.00 0.00 0.00 8,212,519.051.000000

Base 100.000000 0.00 0.00 0.00 8,212,519.05

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,825.550 NHHJ Local 100.000000 0.00 0.00 0.00 3,825.551.000000

Base 100.000000 0.00 0.00 0.00 3,825.55

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

20,578.510 NHHL Local 100.000000 0.00 0.00 0.00 20,578.511.000000

Base 100.000000 0.00 0.00 0.00 20,578.51

1.000% 31 Dec 20308611249L1 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

269,714.940 NHHM Local 100.000000 0.00 0.00 0.00 269,714.941.000000

Base 100.000000 0.00 0.00 0.00 269,714.94

0.249% 31 Dec 20308611249L1 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

43,948.340 NHHY Local 100.000000 0.00 0.00 0.00 43,948.341.000000

Base 100.000000 0.00 0.00 0.00 43,948.34

31 Dec 2030 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,927.200 NHHZ Local 100.000000 0.00 0.00 0.00 1,927.201.000000

Base 100.000000 0.00 0.00 0.00 1,927.20
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0.243% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

68,547.000 NHDF Local 100.000000 0.00 0.00 0.00 68,547.001.000000

Base 100.000000 0.00 0.00 0.00 68,547.00

0.249% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,410.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,410.001.000000

Base 100.000000 0.00 0.00 0.00 3,410.00

0.243% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

93,061.960 NHDM Local 100.000000 0.00 0.00 0.00 93,061.961.000000

Base 100.000000 0.00 0.00 0.00 93,061.96

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,163,123.270 NHDU Local 100.000000 0.00 0.00 0.00 1,163,123.271.000000

Base 100.000000 0.00 0.00 0.00 1,163,123.27

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,437.140 NHDX Local 100.000000 0.00 0.00 0.00 34,437.141.000000

Base 100.000000 0.00 0.00 0.00 34,437.14

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

79,058.500 NHEM Local 100.000000 0.00 0.00 0.00 79,058.501.000000

Base 100.000000 0.00 0.00 0.00 79,058.50

0.249% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

19,263.200 NHEU Local 100.000000 0.00 0.00 0.00 19,263.201.000000

Base 100.000000 0.00 0.00 0.00 19,263.20



Prepared by State StreetPage 40

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,303.730 NHEX Local 100.000000 0.00 0.00 0.00 9,303.731.000000

Base 100.000000 0.00 0.00 0.00 9,303.73

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,743.500 NHEY Local 100.000000 0.00 0.00 0.00 2,743.501.000000

Base 100.000000 0.00 0.00 0.00 2,743.50

0.243% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

228,282.110 NHEZ Local 100.000000 0.00 0.00 0.00 228,282.111.000000

Base 100.000000 0.00 0.00 0.00 228,282.11

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,302,131.970 NHFJ Local 100.000000 0.00 0.00 0.00 1,302,131.971.000000

Base 100.000000 0.00 0.00 0.00 1,302,131.97

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,446,419.680 NHFS Local 100.000000 0.00 0.00 0.00 1,446,419.681.000000

Base 100.000000 0.00 0.00 0.00 1,446,419.68

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,324,855.830 NHHG Local 100.000000 0.00 0.00 0.00 8,324,855.831.000000

Base 100.000000 0.00 0.00 0.00 8,324,855.83

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

507,940.650 NHHL Local 100.000000 0.00 0.00 0.00 507,940.651.000000

Base 100.000000 0.00 0.00 0.00 507,940.65
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1.000% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,211,762.820 NHHM Local 100.000000 0.00 0.00 0.00 1,211,762.821.000000

Base 100.000000 0.00 0.00 0.00 1,211,762.82

0.243% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,019.000 NHHO Local 100.000000 0.00 0.00 0.00 11,019.001.000000

Base 100.000000 0.00 0.00 0.00 11,019.00

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

161,097.400 NHHY Local 100.000000 0.00 0.00 0.00 161,097.401.000000

Base 100.000000 0.00 0.00 0.00 161,097.40

0.249% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

65,842.180 NHHZ Local 100.000000 0.00 0.00 0.00 65,842.181.000000

Base 100.000000 0.00 0.00 0.00 65,842.18

0.243% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

244,687.500 NHIA Local 100.000000 0.00 0.00 0.00 244,687.501.000000

Base 100.000000 0.00 0.00 0.00 244,687.50

31 Dec 2030 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

204,484.070 NHIB Local 100.000000 0.00 0.00 0.00 204,484.071.000000

Base 100.000000 0.00 0.00 0.00 204,484.07

0.262% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

360,483.630 NHDM Local 100.000000 0.00 0.00 0.00 360,483.631.000000

Base 100.000000 0.00 0.00 0.00 360,483.63
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31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

365,334.460 NHDX Local 100.000000 0.00 0.00 0.00 365,334.461.000000

Base 100.000000 0.00 0.00 0.00 365,334.46

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

676,477.550 NHDY Local 100.000000 0.00 0.00 0.00 676,477.551.000000

Base 100.000000 0.00 0.00 0.00 676,477.55

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,157,170.150 NHDZ Local 100.000000 0.00 0.00 0.00 1,157,170.151.000000

Base 100.000000 0.00 0.00 0.00 1,157,170.15

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,521.720 NHEB Local 100.000000 0.00 0.00 0.00 16,521.721.000000

Base 100.000000 0.00 0.00 0.00 16,521.72

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

246,381.000 NHEN Local 100.000000 0.00 0.00 0.00 246,381.001.000000

Base 100.000000 0.00 0.00 0.00 246,381.00

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

357,228.450 NHEU Local 100.000000 0.00 0.00 0.00 357,228.451.000000

Base 100.000000 0.00 0.00 0.00 357,228.45

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,488.460 NHEX Local 100.000000 0.00 0.00 0.00 2,488.461.000000

Base 100.000000 0.00 0.00 0.00 2,488.46
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0.243% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

181,900.000 NHEY Local 100.000000 0.00 0.00 0.00 181,900.001.000000

Base 100.000000 0.00 0.00 0.00 181,900.00

0.262% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

135.230 NHHG Local 100.000000 0.00 0.00 0.00 135.231.000000

Base 100.000000 0.00 0.00 0.00 135.23

0.243% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,366.020 NHHJ Local 100.000000 0.00 0.00 0.00 9,366.021.000000

Base 100.000000 0.00 0.00 0.00 9,366.02

0.262% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,419.140 NHHL Local 100.000000 0.00 0.00 0.00 22,419.141.000000

Base 100.000000 0.00 0.00 0.00 22,419.14

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

161,499.550 NHHO Local 100.000000 0.00 0.00 0.00 161,499.551.000000

Base 100.000000 0.00 0.00 0.00 161,499.55

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,333.550 NHHY Local 100.000000 0.00 0.00 0.00 5,333.551.000000

Base 100.000000 0.00 0.00 0.00 5,333.55

31 Dec 2030 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,960.180 NHHZ Local 100.000000 0.00 0.00 0.00 7,960.181.000000

Base 100.000000 0.00 0.00 0.00 7,960.18
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0.265% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,574,086.130 NHDF Local 100.000000 0.00 0.00 0.00 1,574,086.131.000000

Base 100.000000 0.00 0.00 0.00 1,574,086.13

31 Dec 2030 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

242,065.750 NHDX Local 100.000000 0.00 0.00 0.00 242,065.751.000000

Base 100.000000 0.00 0.00 0.00 242,065.75

31 Dec 2030 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

415,529.350 NHDZ Local 100.000000 0.00 0.00 0.00 415,529.351.000000

Base 100.000000 0.00 0.00 0.00 415,529.35

31 Dec 2030 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,183,773.910 NHEB Local 100.000000 0.00 0.00 0.00 1,183,773.911.000000

Base 100.000000 0.00 0.00 0.00 1,183,773.91

31 Dec 2030 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,375,893.650 NHEN Local 100.000000 0.00 0.00 0.00 2,375,893.651.000000

Base 100.000000 0.00 0.00 0.00 2,375,893.65

31 Dec 2030 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

207,265.890 NHEY Local 100.000000 0.00 0.00 0.00 207,265.891.000000

Base 100.000000 0.00 0.00 0.00 207,265.89

31 Dec 2030 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,134,303.480 NHFJ Local 100.000000 0.00 0.00 0.00 2,134,303.481.000000

Base 100.000000 0.00 0.00 0.00 2,134,303.48
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0.262% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

811,373.050 NHHG Local 100.000000 0.00 0.00 0.00 811,373.051.000000

Base 100.000000 0.00 0.00 0.00 811,373.05

0.265% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

26,779.630 NHHO Local 100.000000 0.00 0.00 0.00 26,779.631.000000

Base 100.000000 0.00 0.00 0.00 26,779.63

31 Dec 2030 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

108,075.910 NHHW Local 100.000000 0.00 0.00 0.00 108,075.911.000000

Base 100.000000 0.00 0.00 0.00 108,075.91

0.262% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,099.330 NHHZ Local 100.000000 0.00 0.00 0.00 1,099.331.000000

Base 100.000000 0.00 0.00 0.00 1,099.33

0.265% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

78,750.000 NHIA Local 100.000000 0.00 0.00 0.00 78,750.001.000000

Base 100.000000 0.00 0.00 0.00 78,750.00

0.270% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

654,259.860 NHDF Local 100.000000 0.00 0.00 0.00 654,259.861.000000

Base 100.000000 0.00 0.00 0.00 654,259.86

0.265% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,774.550 NHDG Local 100.000000 0.00 0.00 0.00 4,774.551.000000

Base 100.000000 0.00 0.00 0.00 4,774.55
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31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,900.000 NHDJ Local 100.000000 0.00 0.00 0.00 1,900.001.000000

Base 100.000000 0.00 0.00 0.00 1,900.00

0.270% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

513,393.330 NHDX Local 100.000000 0.00 0.00 0.00 513,393.331.000000

Base 100.000000 0.00 0.00 0.00 513,393.33

31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

59,682.200 NHDY Local 100.000000 0.00 0.00 0.00 59,682.201.000000

Base 100.000000 0.00 0.00 0.00 59,682.20

31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

354,718.620 NHDZ Local 100.000000 0.00 0.00 0.00 354,718.621.000000

Base 100.000000 0.00 0.00 0.00 354,718.62

31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

107,453.240 NHEB Local 100.000000 0.00 0.00 0.00 107,453.241.000000

Base 100.000000 0.00 0.00 0.00 107,453.24

31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

27,870.500 NHEM Local 100.000000 0.00 0.00 0.00 27,870.501.000000

Base 100.000000 0.00 0.00 0.00 27,870.50

31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,568.000 NHEU Local 100.000000 0.00 0.00 0.00 2,568.001.000000

Base 100.000000 0.00 0.00 0.00 2,568.00
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31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

36,770.760 NHFJ Local 100.000000 0.00 0.00 0.00 36,770.761.000000

Base 100.000000 0.00 0.00 0.00 36,770.76

31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

134,326.100 NHHL Local 100.000000 0.00 0.00 0.00 134,326.101.000000

Base 100.000000 0.00 0.00 0.00 134,326.10

31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,471.890 NHHY Local 100.000000 0.00 0.00 0.00 33,471.891.000000

Base 100.000000 0.00 0.00 0.00 33,471.89

0.265% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,373.990 NHHZ Local 100.000000 0.00 0.00 0.00 7,373.991.000000

Base 100.000000 0.00 0.00 0.00 7,373.99

1.000% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,385.220 NHEF Local 100.000000 0.00 0.00 0.00 1,385.221.000000

Base 100.000000 0.00 0.00 0.00 1,385.22

0.271% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

55,674.690 NHDZ Local 100.000000 0.00 0.00 0.00 55,674.691.000000

Base 100.000000 0.00 0.00 0.00 55,674.69

31 Dec 2030 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.020 NHEB Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02



Prepared by State StreetPage 48

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

943,317.000 NHEM Local 100.000000 0.00 0.00 0.00 943,317.001.000000

Base 100.000000 0.00 0.00 0.00 943,317.00

31 Dec 2030 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39,162.700 NHHO Local 100.000000 0.00 0.00 0.00 39,162.701.000000

Base 100.000000 0.00 0.00 0.00 39,162.70

31 Dec 2030 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,004,438.770 NHHW Local 100.000000 0.00 0.00 0.00 4,004,438.771.000000

Base 100.000000 0.00 0.00 0.00 4,004,438.77

31 Dec 2030 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,730.000 NHHZ Local 100.000000 0.00 0.00 0.00 6,730.001.000000

Base 100.000000 0.00 0.00 0.00 6,730.00

0.270% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

664,734.570 NHDF Local 100.000000 0.00 0.00 0.00 664,734.571.000000

Base 100.000000 0.00 0.00 0.00 664,734.57

31 Dec 2030 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,137.350 NHDM Local 100.000000 0.00 0.00 0.00 1,137.351.000000

Base 100.000000 0.00 0.00 0.00 1,137.35

1.000% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

149,948.410 NHEG Local 100.000000 0.00 0.00 0.00 149,948.411.000000

Base 100.000000 0.00 0.00 0.00 149,948.41
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0.270% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,388.200 NHHG Local 100.000000 0.00 0.00 0.00 7,388.201.000000

Base 100.000000 0.00 0.00 0.00 7,388.20

31 Dec 2030 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,448.610 NHHL Local 100.000000 0.00 0.00 0.00 10,448.611.000000

Base 100.000000 0.00 0.00 0.00 10,448.61

1.000% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.030 NHHM Local 100.000000 0.00 0.00 0.00 0.031.000000

Base 100.000000 0.00 0.00 0.00 0.03

0.270% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

167,008.110 NHHO Local 100.000000 0.00 0.00 0.00 167,008.111.000000

Base 100.000000 0.00 0.00 0.00 167,008.11

31 Dec 2030 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,769.300 NHHY Local 100.000000 0.00 0.00 0.00 1,769.301.000000

Base 100.000000 0.00 0.00 0.00 1,769.30

31 Dec 2030 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,361.530 NHHZ Local 100.000000 0.00 0.00 0.00 6,361.531.000000

Base 100.000000 0.00 0.00 0.00 6,361.53

31 Dec 2030 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,250.000 NHIA Local 100.000000 0.00 0.00 0.00 11,250.001.000000

Base 100.000000 0.00 0.00 0.00 11,250.00
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0.272% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,000.000 NHDJ Local 100.000000 0.00 0.00 0.00 9,000.001.000000

Base 100.000000 0.00 0.00 0.00 9,000.00

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,941.750 NHDM Local 100.000000 0.00 0.00 0.00 8,941.751.000000

Base 100.000000 0.00 0.00 0.00 8,941.75

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,788.000 NHDX Local 100.000000 0.00 0.00 0.00 15,788.001.000000

Base 100.000000 0.00 0.00 0.00 15,788.00

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,023.400 NHDZ Local 100.000000 0.00 0.00 0.00 23,023.401.000000

Base 100.000000 0.00 0.00 0.00 23,023.40

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,344,071.750 NHEM Local 100.000000 0.00 0.00 0.00 1,344,071.751.000000

Base 100.000000 0.00 0.00 0.00 1,344,071.75

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,922.000 NHEU Local 100.000000 0.00 0.00 0.00 8,922.001.000000

Base 100.000000 0.00 0.00 0.00 8,922.00

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,864,542.100 NHFI Local 100.000000 0.00 0.00 0.00 8,864,542.101.000000

Base 100.000000 0.00 0.00 0.00 8,864,542.10
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31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,028.150 NHHJ Local 100.000000 0.00 0.00 0.00 5,028.151.000000

Base 100.000000 0.00 0.00 0.00 5,028.15

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

116,933.000 NHHO Local 100.000000 0.00 0.00 0.00 116,933.001.000000

Base 100.000000 0.00 0.00 0.00 116,933.00

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

554.000 NHHY Local 100.000000 0.00 0.00 0.00 554.001.000000

Base 100.000000 0.00 0.00 0.00 554.00

31 Dec 2030 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,856.650 NHHZ Local 100.000000 0.00 0.00 0.00 15,856.651.000000

Base 100.000000 0.00 0.00 0.00 15,856.65

0.272% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

258,039.990 NHDF Local 100.000000 0.00 0.00 0.00 258,039.991.000000

Base 100.000000 0.00 0.00 0.00 258,039.99

0.272% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

69,040.680 NHDM Local 100.000000 0.00 0.00 0.00 69,040.681.000000

Base 100.000000 0.00 0.00 0.00 69,040.68

0.272% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

720,771.000 NHEM Local 100.000000 0.00 0.00 0.00 720,771.001.000000

Base 100.000000 0.00 0.00 0.00 720,771.00
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0.272% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,321.500 NHEY Local 100.000000 0.00 0.00 0.00 2,321.501.000000

Base 100.000000 0.00 0.00 0.00 2,321.50

0.272% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

448,179.020 NHEZ Local 100.000000 0.00 0.00 0.00 448,179.021.000000

Base 100.000000 0.00 0.00 0.00 448,179.02

31 Dec 2030 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

30,237.500 NHFI Local 100.000000 0.00 0.00 0.00 30,237.501.000000

Base 100.000000 0.00 0.00 0.00 30,237.50

31 Dec 2030 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

248,677.260 NHFJ Local 100.000000 0.00 0.00 0.00 248,677.261.000000

Base 100.000000 0.00 0.00 0.00 248,677.26

0.272% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

42,881.860 NHHG Local 100.000000 0.00 0.00 0.00 42,881.861.000000

Base 100.000000 0.00 0.00 0.00 42,881.86

31 Dec 2030 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

478.470 NHHJ Local 100.000000 0.00 0.00 0.00 478.471.000000

Base 100.000000 0.00 0.00 0.00 478.47

31 Dec 2030 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

73,835.520 NHHL Local 100.000000 0.00 0.00 0.00 73,835.521.000000

Base 100.000000 0.00 0.00 0.00 73,835.52
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0.272% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,041,049.550 NHHW Local 100.000000 0.00 0.00 0.00 3,041,049.551.000000

Base 100.000000 0.00 0.00 0.00 3,041,049.55

0.272% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

122,168.430 NHHY Local 100.000000 0.00 0.00 0.00 122,168.431.000000

Base 100.000000 0.00 0.00 0.00 122,168.43

31 Dec 2030 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,594.200 NHHZ Local 100.000000 0.00 0.00 0.00 3,594.201.000000

Base 100.000000 0.00 0.00 0.00 3,594.20

0.271% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,500.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,500.001.000000

Base 100.000000 0.00 0.00 0.00 3,500.00

31 Dec 2030 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,893.800 NHDM Local 100.000000 0.00 0.00 0.00 2,893.801.000000

Base 100.000000 0.00 0.00 0.00 2,893.80

0.272% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,234,442.780 NHDZ Local 100.000000 0.00 0.00 0.00 1,234,442.781.000000

Base 100.000000 0.00 0.00 0.00 1,234,442.78

0.270% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

261,767.620 NHEB Local 100.000000 0.00 0.00 0.00 261,767.621.000000

Base 100.000000 0.00 0.00 0.00 261,767.62
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0.271% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

490,340.250 NHEM Local 100.000000 0.00 0.00 0.00 490,340.251.000000

Base 100.000000 0.00 0.00 0.00 490,340.25

0.272% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,328.000 NHEU Local 100.000000 0.00 0.00 0.00 3,328.001.000000

Base 100.000000 0.00 0.00 0.00 3,328.00

0.271% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

856,001.440 NHFS Local 100.000000 0.00 0.00 0.00 856,001.441.000000

Base 100.000000 0.00 0.00 0.00 856,001.44

31 Dec 2030 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

288,386.000 NHHO Local 100.000000 0.00 0.00 0.00 288,386.001.000000

Base 100.000000 0.00 0.00 0.00 288,386.00

0.272% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

68,145.580 NHHZ Local 100.000000 0.00 0.00 0.00 68,145.581.000000

Base 100.000000 0.00 0.00 0.00 68,145.58

31 Dec 2030 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,625.000 NHIA Local 100.000000 0.00 0.00 0.00 9,625.001.000000

Base 100.000000 0.00 0.00 0.00 9,625.00

0.269% 31 Dec 20308611249L1 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13,210.000 NHDF Local 100.000000 0.00 0.00 0.00 13,210.001.000000

Base 100.000000 0.00 0.00 0.00 13,210.00
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31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,812.580 NHDM Local 100.000000 0.00 0.00 0.00 19,812.581.000000

Base 100.000000 0.00 0.00 0.00 19,812.58

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

45,675.160 NHDU Local 100.000000 0.00 0.00 0.00 45,675.161.000000

Base 100.000000 0.00 0.00 0.00 45,675.16

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

350,201.420 NHDZ Local 100.000000 0.00 0.00 0.00 350,201.421.000000

Base 100.000000 0.00 0.00 0.00 350,201.42

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

77,826.250 NHEM Local 100.000000 0.00 0.00 0.00 77,826.251.000000

Base 100.000000 0.00 0.00 0.00 77,826.25

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,270.000 NHEN Local 100.000000 0.00 0.00 0.00 6,270.001.000000

Base 100.000000 0.00 0.00 0.00 6,270.00

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,949.000 NHEU Local 100.000000 0.00 0.00 0.00 2,949.001.000000

Base 100.000000 0.00 0.00 0.00 2,949.00

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,030.550 NHFJ Local 100.000000 0.00 0.00 0.00 11,030.551.000000

Base 100.000000 0.00 0.00 0.00 11,030.55
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31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

319,417.120 NHFS Local 100.000000 0.00 0.00 0.00 319,417.121.000000

Base 100.000000 0.00 0.00 0.00 319,417.12

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

25,440.230 NHHY Local 100.000000 0.00 0.00 0.00 25,440.231.000000

Base 100.000000 0.00 0.00 0.00 25,440.23

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

29,879.190 NHHZ Local 100.000000 0.00 0.00 0.00 29,879.191.000000

Base 100.000000 0.00 0.00 0.00 29,879.19

0.276% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

458,377.670 NHDU Local 100.000000 0.00 0.00 0.00 458,377.671.000000

Base 100.000000 0.00 0.00 0.00 458,377.67

31 Dec 2030 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

71,841.590 NHDX Local 100.000000 0.00 0.00 0.00 71,841.591.000000

Base 100.000000 0.00 0.00 0.00 71,841.59

31 Dec 2030 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39,307.400 NHDY Local 100.000000 0.00 0.00 0.00 39,307.401.000000

Base 100.000000 0.00 0.00 0.00 39,307.40

31 Dec 2030 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,394,626.570 NHDZ Local 100.000000 0.00 0.00 0.00 1,394,626.571.000000

Base 100.000000 0.00 0.00 0.00 1,394,626.57
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31 Dec 2030 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

47,237.900 NHEN Local 100.000000 0.00 0.00 0.00 47,237.901.000000

Base 100.000000 0.00 0.00 0.00 47,237.90

31 Dec 2030 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,158.000 NHEU Local 100.000000 0.00 0.00 0.00 1,158.001.000000

Base 100.000000 0.00 0.00 0.00 1,158.00

0.272% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,165.110 NHHJ Local 100.000000 0.00 0.00 0.00 5,165.111.000000

Base 100.000000 0.00 0.00 0.00 5,165.11

0.276% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

51,391.000 NHHY Local 100.000000 0.00 0.00 0.00 51,391.001.000000

Base 100.000000 0.00 0.00 0.00 51,391.00

31 Dec 2030 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,342.700 NHHZ Local 100.000000 0.00 0.00 0.00 1,342.701.000000

Base 100.000000 0.00 0.00 0.00 1,342.70

0.285% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

15,894.450 NHDG Local 100.000000 0.00 0.00 0.00 15,894.451.000000

Base 100.000000 0.00 0.00 0.00 15,894.45

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

64,428.520 NHDU Local 100.000000 0.00 0.00 0.00 64,428.521.000000

Base 100.000000 0.00 0.00 0.00 64,428.52
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31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

211,275.570 NHDX Local 100.000000 0.00 0.00 0.00 211,275.571.000000

Base 100.000000 0.00 0.00 0.00 211,275.57

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

328,907.700 NHDY Local 100.000000 0.00 0.00 0.00 328,907.701.000000

Base 100.000000 0.00 0.00 0.00 328,907.70

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

58,000,000.000 NHEN Local 100.000000 0.00 0.00 0.00 58,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 58,000,000.00

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,315.730 NHEU Local 100.000000 0.00 0.00 0.00 24,315.731.000000

Base 100.000000 0.00 0.00 0.00 24,315.73

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,834.600 NHEX Local 100.000000 0.00 0.00 0.00 3,834.601.000000

Base 100.000000 0.00 0.00 0.00 3,834.60

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,518,195.470 NHFS Local 100.000000 0.00 0.00 0.00 1,518,195.471.000000

Base 100.000000 0.00 0.00 0.00 1,518,195.47

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,000,000.000 NHHG Local 100.000000 0.00 0.00 0.00 10,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 10,000,000.00
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31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,465,564.670 NHHL Local 100.000000 0.00 0.00 0.00 1,465,564.671.000000

Base 100.000000 0.00 0.00 0.00 1,465,564.67

1.000% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,010,663.130 NHHM Local 100.000000 0.00 0.00 0.00 1,010,663.131.000000

Base 100.000000 0.00 0.00 0.00 1,010,663.13

0.285% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

36,408.360 NHHO Local 100.000000 0.00 0.00 0.00 36,408.361.000000

Base 100.000000 0.00 0.00 0.00 36,408.36

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

37,596.950 NHHZ Local 100.000000 0.00 0.00 0.00 37,596.951.000000

Base 100.000000 0.00 0.00 0.00 37,596.95

31 Dec 2030 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,062.500 NHIA Local 100.000000 0.00 0.00 0.00 23,062.501.000000

Base 100.000000 0.00 0.00 0.00 23,062.50

0.290% 31 Dec 20308611249L1 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

289,465.600 NHDF Local 100.000000 0.00 0.00 0.00 289,465.601.000000

Base 100.000000 0.00 0.00 0.00 289,465.60

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,766.950 NHDG Local 100.000000 0.00 0.00 0.00 19,766.951.000000

Base 100.000000 0.00 0.00 0.00 19,766.95
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31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

67.540 NHDJ Local 100.000000 0.00 0.00 0.00 67.541.000000

Base 100.000000 0.00 0.00 0.00 67.54

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

264,065.170 NHDM Local 100.000000 0.00 0.00 0.00 264,065.171.000000

Base 100.000000 0.00 0.00 0.00 264,065.17

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,561.620 NHDU Local 100.000000 0.00 0.00 0.00 18,561.621.000000

Base 100.000000 0.00 0.00 0.00 18,561.62

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

25,352.130 NHDX Local 100.000000 0.00 0.00 0.00 25,352.131.000000

Base 100.000000 0.00 0.00 0.00 25,352.13

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,195.970 NHDY Local 100.000000 0.00 0.00 0.00 1,195.971.000000

Base 100.000000 0.00 0.00 0.00 1,195.97

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,951.780 NHEB Local 100.000000 0.00 0.00 0.00 7,951.781.000000

Base 100.000000 0.00 0.00 0.00 7,951.78

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

324.050 NHEG Local 100.000000 0.00 0.00 0.00 324.051.000000

Base 100.000000 0.00 0.00 0.00 324.05
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31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

180.640 NHEH Local 100.000000 0.00 0.00 0.00 180.641.000000

Base 100.000000 0.00 0.00 0.00 180.64

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

73,036.830 NHEM Local 100.000000 0.00 0.00 0.00 73,036.831.000000

Base 100.000000 0.00 0.00 0.00 73,036.83

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,195,529.650 NHEN Local 100.000000 0.00 0.00 0.00 10,195,529.651.000000

Base 100.000000 0.00 0.00 0.00 10,195,529.65

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

89,543.290 NHEU Local 100.000000 0.00 0.00 0.00 89,543.291.000000

Base 100.000000 0.00 0.00 0.00 89,543.29

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.780 NHEW Local 100.000000 0.00 0.00 0.00 0.781.000000

Base 100.000000 0.00 0.00 0.00 0.78

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,027.850 NHEX Local 100.000000 0.00 0.00 0.00 9,027.851.000000

Base 100.000000 0.00 0.00 0.00 9,027.85

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,417.950 NHEY Local 100.000000 0.00 0.00 0.00 3,417.951.000000

Base 100.000000 0.00 0.00 0.00 3,417.95
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

245.190 NHEZ Local 100.000000 0.00 0.00 0.00 245.191.000000

Base 100.000000 0.00 0.00 0.00 245.19

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

404,765.580 NHFI Local 100.000000 0.00 0.00 0.00 404,765.581.000000

Base 100.000000 0.00 0.00 0.00 404,765.58

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

772,083.230 NHFJ Local 100.000000 0.00 0.00 0.00 772,083.231.000000

Base 100.000000 0.00 0.00 0.00 772,083.23

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,450,648.830 NHFS Local 100.000000 0.00 0.00 0.00 1,450,648.831.000000

Base 100.000000 0.00 0.00 0.00 1,450,648.83

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,222.470 NHFV Local 100.000000 0.00 0.00 0.00 2,222.471.000000

Base 100.000000 0.00 0.00 0.00 2,222.47

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,158.590 NHHJ Local 100.000000 0.00 0.00 0.00 6,158.591.000000

Base 100.000000 0.00 0.00 0.00 6,158.59

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,021,839.240 NHHL Local 100.000000 0.00 0.00 0.00 1,021,839.241.000000

Base 100.000000 0.00 0.00 0.00 1,021,839.24
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

329.820 NHHO Local 100.000000 0.00 0.00 0.00 329.821.000000

Base 100.000000 0.00 0.00 0.00 329.82

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

100.960 NHHV Local 100.000000 0.00 0.00 0.00 100.961.000000

Base 100.000000 0.00 0.00 0.00 100.96

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

367,076.700 NHHW Local 100.000000 0.00 0.00 0.00 367,076.701.000000

Base 100.000000 0.00 0.00 0.00 367,076.70

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

380,443.870 NHHY Local 100.000000 0.00 0.00 0.00 380,443.871.000000

Base 100.000000 0.00 0.00 0.00 380,443.87

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,896.180 NHHZ Local 100.000000 0.00 0.00 0.00 18,896.181.000000

Base 100.000000 0.00 0.00 0.00 18,896.18

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

85,322.670 NHIA Local 100.000000 0.00 0.00 0.00 85,322.671.000000

Base 100.000000 0.00 0.00 0.00 85,322.67

31 Dec 2030 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

259.030 NHIB Local 100.000000 0.00 0.00 0.00 259.031.000000

Base 100.000000 0.00 0.00 0.00 259.03
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.302% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

121,077.500 NHDF Local 100.000000 0.00 0.00 0.00 121,077.501.000000

Base 100.000000 0.00 0.00 0.00 121,077.50

31 Dec 2030 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,747.330 NHDG Local 100.000000 0.00 0.00 0.00 33,747.331.000000

Base 100.000000 0.00 0.00 0.00 33,747.33

31 Dec 2030 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

68,364.070 NHDM Local 100.000000 0.00 0.00 0.00 68,364.071.000000

Base 100.000000 0.00 0.00 0.00 68,364.07

31 Dec 2030 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,769,296.560 NHDZ Local 100.000000 0.00 0.00 0.00 1,769,296.561.000000

Base 100.000000 0.00 0.00 0.00 1,769,296.56

31 Dec 2030 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,302,098.000 NHEM Local 100.000000 0.00 0.00 0.00 1,302,098.001.000000

Base 100.000000 0.00 0.00 0.00 1,302,098.00

31 Dec 2030 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

110,576.950 NHHY Local 100.000000 0.00 0.00 0.00 110,576.951.000000

Base 100.000000 0.00 0.00 0.00 110,576.95

0.293% 31 Dec 20308611249L1 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

21,685.660 NHDM Local 100.000000 0.00 0.00 0.00 21,685.661.000000

Base 100.000000 0.00 0.00 0.00 21,685.66



Prepared by State StreetPage 65

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

28,511.600 NHDU Local 100.000000 0.00 0.00 0.00 28,511.601.000000

Base 100.000000 0.00 0.00 0.00 28,511.60

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

36,407.830 NHDY Local 100.000000 0.00 0.00 0.00 36,407.831.000000

Base 100.000000 0.00 0.00 0.00 36,407.83

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,151,185.770 NHDZ Local 100.000000 0.00 0.00 0.00 1,151,185.771.000000

Base 100.000000 0.00 0.00 0.00 1,151,185.77

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,835.250 NHEU Local 100.000000 0.00 0.00 0.00 18,835.251.000000

Base 100.000000 0.00 0.00 0.00 18,835.25

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

651,518.920 NHHL Local 100.000000 0.00 0.00 0.00 651,518.921.000000

Base 100.000000 0.00 0.00 0.00 651,518.92

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,508.690 NHHY Local 100.000000 0.00 0.00 0.00 3,508.691.000000

Base 100.000000 0.00 0.00 0.00 3,508.69

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

991.200 NHHZ Local 100.000000 0.00 0.00 0.00 991.201.000000

Base 100.000000 0.00 0.00 0.00 991.20
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

30,344,065.310 NHIA Local 100.000000 0.00 0.00 0.00 30,344,065.311.000000

Base 100.000000 0.00 0.00 0.00 30,344,065.31

0.294% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

30,285.000 NHDF Local 100.000000 0.00 0.00 0.00 30,285.001.000000

Base 100.000000 0.00 0.00 0.00 30,285.00

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

388.800 NHDM Local 100.000000 0.00 0.00 0.00 388.801.000000

Base 100.000000 0.00 0.00 0.00 388.80

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

57,939.330 NHDU Local 100.000000 0.00 0.00 0.00 57,939.331.000000

Base 100.000000 0.00 0.00 0.00 57,939.33

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

63,353.920 NHDY Local 100.000000 0.00 0.00 0.00 63,353.921.000000

Base 100.000000 0.00 0.00 0.00 63,353.92

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

349,750.000 NHEM Local 100.000000 0.00 0.00 0.00 349,750.001.000000

Base 100.000000 0.00 0.00 0.00 349,750.00

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

46.500 NHEU Local 100.000000 0.00 0.00 0.00 46.501.000000

Base 100.000000 0.00 0.00 0.00 46.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.293% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

627,349.820 NHEZ Local 100.000000 0.00 0.00 0.00 627,349.821.000000

Base 100.000000 0.00 0.00 0.00 627,349.82

0.294% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

44,417.500 NHFI Local 100.000000 0.00 0.00 0.00 44,417.501.000000

Base 100.000000 0.00 0.00 0.00 44,417.50

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

546,722.550 NHFS Local 100.000000 0.00 0.00 0.00 546,722.551.000000

Base 100.000000 0.00 0.00 0.00 546,722.55

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,002.300 NHHG Local 100.000000 0.00 0.00 0.00 14,002.301.000000

Base 100.000000 0.00 0.00 0.00 14,002.30

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

208.730 NHHJ Local 100.000000 0.00 0.00 0.00 208.731.000000

Base 100.000000 0.00 0.00 0.00 208.73

1.000% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,776.090 NHHM Local 100.000000 0.00 0.00 0.00 6,776.091.000000

Base 100.000000 0.00 0.00 0.00 6,776.09

0.290% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

236,538.600 NHHO Local 100.000000 0.00 0.00 0.00 236,538.601.000000

Base 100.000000 0.00 0.00 0.00 236,538.60
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.294% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

58,587.500 NHHW Local 100.000000 0.00 0.00 0.00 58,587.501.000000

Base 100.000000 0.00 0.00 0.00 58,587.50

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,415.080 NHHY Local 100.000000 0.00 0.00 0.00 2,415.081.000000

Base 100.000000 0.00 0.00 0.00 2,415.08

31 Dec 2030 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,632.550 NHHZ Local 100.000000 0.00 0.00 0.00 1,632.551.000000

Base 100.000000 0.00 0.00 0.00 1,632.55

0.295% 31 Dec 20308611249L1 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,236.700 NHDG Local 100.000000 0.00 0.00 0.00 12,236.701.000000

Base 100.000000 0.00 0.00 0.00 12,236.70

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,721.900 NHDM Local 100.000000 0.00 0.00 0.00 17,721.901.000000

Base 100.000000 0.00 0.00 0.00 17,721.90

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

90,418.440 NHDU Local 100.000000 0.00 0.00 0.00 90,418.441.000000

Base 100.000000 0.00 0.00 0.00 90,418.44

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

94,133.950 NHDX Local 100.000000 0.00 0.00 0.00 94,133.951.000000

Base 100.000000 0.00 0.00 0.00 94,133.95
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Base Currency: USD - US DOLLAR

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,182.560 NHDY Local 100.000000 0.00 0.00 0.00 26,182.561.000000

Base 100.000000 0.00 0.00 0.00 26,182.56

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

453,183.020 NHEN Local 100.000000 0.00 0.00 0.00 453,183.021.000000

Base 100.000000 0.00 0.00 0.00 453,183.02

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,884.800 NHEU Local 100.000000 0.00 0.00 0.00 6,884.801.000000

Base 100.000000 0.00 0.00 0.00 6,884.80

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

751.240 NHHJ Local 100.000000 0.00 0.00 0.00 751.241.000000

Base 100.000000 0.00 0.00 0.00 751.24

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

177,621.740 NHHL Local 100.000000 0.00 0.00 0.00 177,621.741.000000

Base 100.000000 0.00 0.00 0.00 177,621.74

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

495.000 NHHO Local 100.000000 0.00 0.00 0.00 495.001.000000

Base 100.000000 0.00 0.00 0.00 495.00

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

344,586.790 NHHP Local 100.000000 0.00 0.00 0.00 344,586.791.000000

Base 100.000000 0.00 0.00 0.00 344,586.79
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Base Currency: USD - US DOLLAR

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,790.100 NHHY Local 100.000000 0.00 0.00 0.00 15,790.101.000000

Base 100.000000 0.00 0.00 0.00 15,790.10

31 Dec 2030 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

586.130 NHHZ Local 100.000000 0.00 0.00 0.00 586.131.000000

Base 100.000000 0.00 0.00 0.00 586.13

0.296% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

21,620.000 NHDF Local 100.000000 0.00 0.00 0.00 21,620.001.000000

Base 100.000000 0.00 0.00 0.00 21,620.00

31 Dec 2030 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,904.590 NHDM Local 100.000000 0.00 0.00 0.00 7,904.591.000000

Base 100.000000 0.00 0.00 0.00 7,904.59

31 Dec 2030 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

22,856.260 NHDU Local 100.000000 0.00 0.00 0.00 22,856.261.000000

Base 100.000000 0.00 0.00 0.00 22,856.26

31 Dec 2030 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,676.380 NHDX Local 100.000000 0.00 0.00 0.00 9,676.381.000000

Base 100.000000 0.00 0.00 0.00 9,676.38

31 Dec 2030 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

170,490.770 NHDZ Local 100.000000 0.00 0.00 0.00 170,490.771.000000

Base 100.000000 0.00 0.00 0.00 170,490.77
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Base Currency: USD - US DOLLAR

31 Dec 2030 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

158,238.000 NHHG Local 100.000000 0.00 0.00 0.00 158,238.001.000000

Base 100.000000 0.00 0.00 0.00 158,238.00

31 Dec 2030 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

629.490 NHHJ Local 100.000000 0.00 0.00 0.00 629.491.000000

Base 100.000000 0.00 0.00 0.00 629.49

1.000% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

985,557.630 NHHM Local 100.000000 0.00 0.00 0.00 985,557.631.000000

Base 100.000000 0.00 0.00 0.00 985,557.63

0.296% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,770.230 NHHY Local 100.000000 0.00 0.00 0.00 1,770.231.000000

Base 100.000000 0.00 0.00 0.00 1,770.23

0.296% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,426.450 NHDM Local 100.000000 0.00 0.00 0.00 20,426.451.000000

Base 100.000000 0.00 0.00 0.00 20,426.45

31 Dec 2030 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,592.870 NHDX Local 100.000000 0.00 0.00 0.00 8,592.871.000000

Base 100.000000 0.00 0.00 0.00 8,592.87

31 Dec 2030 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

50,879.790 NHDZ Local 100.000000 0.00 0.00 0.00 50,879.791.000000

Base 100.000000 0.00 0.00 0.00 50,879.79
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Base Currency: USD - US DOLLAR

31 Dec 2030 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,074,334.340 NHEB Local 100.000000 0.00 0.00 0.00 1,074,334.341.000000

Base 100.000000 0.00 0.00 0.00 1,074,334.34

31 Dec 2030 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

317,691.750 NHEM Local 100.000000 0.00 0.00 0.00 317,691.751.000000

Base 100.000000 0.00 0.00 0.00 317,691.75

31 Dec 2030 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,097,586.250 NHFI Local 100.000000 0.00 0.00 0.00 1,097,586.251.000000

Base 100.000000 0.00 0.00 0.00 1,097,586.25

0.296% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

563,935.030 NHHO Local 100.000000 0.00 0.00 0.00 563,935.031.000000

Base 100.000000 0.00 0.00 0.00 563,935.03

0.296% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,196,650.660 NHHW Local 100.000000 0.00 0.00 0.00 1,196,650.661.000000

Base 100.000000 0.00 0.00 0.00 1,196,650.66

0.291% 31 Dec 20308611249L1 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

182.310 NHDJ Local 100.000000 0.00 0.00 0.00 182.311.000000

Base 100.000000 0.00 0.00 0.00 182.31

31 Dec 2030 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,870.240 NHDM Local 100.000000 0.00 0.00 0.00 6,870.241.000000

Base 100.000000 0.00 0.00 0.00 6,870.24
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Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

120,635.860 NHDY Local 100.000000 0.00 0.00 0.00 120,635.861.000000

Base 100.000000 0.00 0.00 0.00 120,635.86

31 Dec 2030 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

879,338.350 NHEB Local 100.000000 0.00 0.00 0.00 879,338.351.000000

Base 100.000000 0.00 0.00 0.00 879,338.35

31 Dec 2030 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

351,408.840 NHEN Local 100.000000 0.00 0.00 0.00 351,408.841.000000

Base 100.000000 0.00 0.00 0.00 351,408.84

31 Dec 2030 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,440.000 NHEY Local 100.000000 0.00 0.00 0.00 1,440.001.000000

Base 100.000000 0.00 0.00 0.00 1,440.00

31 Dec 2030 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

65,206.590 NHFI Local 100.000000 0.00 0.00 0.00 65,206.591.000000

Base 100.000000 0.00 0.00 0.00 65,206.59

31 Dec 2030 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,964,751.780 NHFS Local 100.000000 0.00 0.00 0.00 2,964,751.781.000000

Base 100.000000 0.00 0.00 0.00 2,964,751.78

31 Dec 2030 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

43,111.060 NHHL Local 100.000000 0.00 0.00 0.00 43,111.061.000000

Base 100.000000 0.00 0.00 0.00 43,111.06
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,454.540 NHHM Local 100.000000 0.00 0.00 0.00 4,454.541.000000

Base 100.000000 0.00 0.00 0.00 4,454.54

0.291% 31 Dec 20308611249L1 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,087.600 NHHY Local 100.000000 0.00 0.00 0.00 6,087.601.000000

Base 100.000000 0.00 0.00 0.00 6,087.60

0.287% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,875.000 NHDF Local 100.000000 0.00 0.00 0.00 16,875.001.000000

Base 100.000000 0.00 0.00 0.00 16,875.00

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.800 NHDJ Local 100.000000 0.00 0.00 0.00 0.801.000000

Base 100.000000 0.00 0.00 0.00 0.80

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,691.380 NHDM Local 100.000000 0.00 0.00 0.00 8,691.381.000000

Base 100.000000 0.00 0.00 0.00 8,691.38

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,877.880 NHDX Local 100.000000 0.00 0.00 0.00 12,877.881.000000

Base 100.000000 0.00 0.00 0.00 12,877.88

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

479,570.870 NHDY Local 100.000000 0.00 0.00 0.00 479,570.871.000000

Base 100.000000 0.00 0.00 0.00 479,570.87
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Base Currency: USD - US DOLLAR

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

206,073.270 NHDZ Local 100.000000 0.00 0.00 0.00 206,073.271.000000

Base 100.000000 0.00 0.00 0.00 206,073.27

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

420,473.630 NHEN Local 100.000000 0.00 0.00 0.00 420,473.631.000000

Base 100.000000 0.00 0.00 0.00 420,473.63

1.000% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

48,746.790 NHEU Local 100.000000 0.00 0.00 0.00 48,746.791.000000

Base 100.000000 0.00 0.00 0.00 48,746.79

0.287% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,415,052.250 NHFS Local 100.000000 0.00 0.00 0.00 2,415,052.251.000000

Base 100.000000 0.00 0.00 0.00 2,415,052.25

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

31,864.700 NHHL Local 100.000000 0.00 0.00 0.00 31,864.701.000000

Base 100.000000 0.00 0.00 0.00 31,864.70

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,432.500 NHHY Local 100.000000 0.00 0.00 0.00 13,432.501.000000

Base 100.000000 0.00 0.00 0.00 13,432.50

31 Dec 2030 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

72,500.000 NHIA Local 100.000000 0.00 0.00 0.00 72,500.001.000000

Base 100.000000 0.00 0.00 0.00 72,500.00
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Base Currency: USD - US DOLLAR

0.288% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

17,975.000 NHDF Local 100.000000 0.00 0.00 0.00 17,975.001.000000

Base 100.000000 0.00 0.00 0.00 17,975.00

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,386.850 NHDM Local 100.000000 0.00 0.00 0.00 33,386.851.000000

Base 100.000000 0.00 0.00 0.00 33,386.85

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

28,955.290 NHDY Local 100.000000 0.00 0.00 0.00 28,955.291.000000

Base 100.000000 0.00 0.00 0.00 28,955.29

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

109,280.600 NHDZ Local 100.000000 0.00 0.00 0.00 109,280.601.000000

Base 100.000000 0.00 0.00 0.00 109,280.60

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

20,874,051.850 NHEN Local 100.000000 0.00 0.00 0.00 20,874,051.851.000000

Base 100.000000 0.00 0.00 0.00 20,874,051.85

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,389.000 NHEU Local 100.000000 0.00 0.00 0.00 24,389.001.000000

Base 100.000000 0.00 0.00 0.00 24,389.00

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,873.250 NHEY Local 100.000000 0.00 0.00 0.00 7,873.251.000000

Base 100.000000 0.00 0.00 0.00 7,873.25
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

27,107.030 NHEZ Local 100.000000 0.00 0.00 0.00 27,107.031.000000

Base 100.000000 0.00 0.00 0.00 27,107.03

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,330,384.790 NHFS Local 100.000000 0.00 0.00 0.00 5,330,384.791.000000

Base 100.000000 0.00 0.00 0.00 5,330,384.79

1.000% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,527.810 NHHM Local 100.000000 0.00 0.00 0.00 10,527.811.000000

Base 100.000000 0.00 0.00 0.00 10,527.81

0.288% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

23,215.210 NHHW Local 100.000000 0.00 0.00 0.00 23,215.211.000000

Base 100.000000 0.00 0.00 0.00 23,215.21

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,922.250 NHHY Local 100.000000 0.00 0.00 0.00 26,922.251.000000

Base 100.000000 0.00 0.00 0.00 26,922.25

31 Dec 2030 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,250.000 NHIA Local 100.000000 0.00 0.00 0.00 26,250.001.000000

Base 100.000000 0.00 0.00 0.00 26,250.00

0.294% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,725.000 NHDF Local 100.000000 0.00 0.00 0.00 16,725.001.000000

Base 100.000000 0.00 0.00 0.00 16,725.00
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Base Currency: USD - US DOLLAR

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,679.660 NHDG Local 100.000000 0.00 0.00 0.00 34,679.661.000000

Base 100.000000 0.00 0.00 0.00 34,679.66

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

154,903.610 NHDM Local 100.000000 0.00 0.00 0.00 154,903.611.000000

Base 100.000000 0.00 0.00 0.00 154,903.61

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

29,944.290 NHDY Local 100.000000 0.00 0.00 0.00 29,944.291.000000

Base 100.000000 0.00 0.00 0.00 29,944.29

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,204,474.460 NHDZ Local 100.000000 0.00 0.00 0.00 1,204,474.461.000000

Base 100.000000 0.00 0.00 0.00 1,204,474.46

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

57,982.990 NHEU Local 100.000000 0.00 0.00 0.00 57,982.991.000000

Base 100.000000 0.00 0.00 0.00 57,982.99

0.288% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,924.940 NHEY Local 100.000000 0.00 0.00 0.00 1,924.941.000000

Base 100.000000 0.00 0.00 0.00 1,924.94

0.294% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,748,293.430 NHFI Local 100.000000 0.00 0.00 0.00 11,748,293.431.000000

Base 100.000000 0.00 0.00 0.00 11,748,293.43



Prepared by State StreetPage 79

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost
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31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,009,193.610 NHFJ Local 100.000000 0.00 0.00 0.00 1,009,193.611.000000

Base 100.000000 0.00 0.00 0.00 1,009,193.61

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,008,422.690 NHHL Local 100.000000 0.00 0.00 0.00 1,008,422.691.000000

Base 100.000000 0.00 0.00 0.00 1,008,422.69

1.000% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,266,431.510 NHHM Local 100.000000 0.00 0.00 0.00 2,266,431.511.000000

Base 100.000000 0.00 0.00 0.00 2,266,431.51

0.294% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13,944,684.000 NHHW Local 100.000000 0.00 0.00 0.00 13,944,684.001.000000

Base 100.000000 0.00 0.00 0.00 13,944,684.00

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

151,061.770 NHHY Local 100.000000 0.00 0.00 0.00 151,061.771.000000

Base 100.000000 0.00 0.00 0.00 151,061.77

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

46,515.630 NHIA Local 100.000000 0.00 0.00 0.00 46,515.631.000000

Base 100.000000 0.00 0.00 0.00 46,515.63

0.310% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,745.200 NHDM Local 100.000000 0.00 0.00 0.00 6,745.201.000000

Base 100.000000 0.00 0.00 0.00 6,745.20
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31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

568,670.410 NHDU Local 100.000000 0.00 0.00 0.00 568,670.411.000000

Base 100.000000 0.00 0.00 0.00 568,670.41

31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

303,757.960 NHDZ Local 100.000000 0.00 0.00 0.00 303,757.961.000000

Base 100.000000 0.00 0.00 0.00 303,757.96

31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

47,395.250 NHEM Local 100.000000 0.00 0.00 0.00 47,395.251.000000

Base 100.000000 0.00 0.00 0.00 47,395.25

31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,907.670 NHEN Local 100.000000 0.00 0.00 0.00 2,907.671.000000

Base 100.000000 0.00 0.00 0.00 2,907.67

31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

990.000 NHEU Local 100.000000 0.00 0.00 0.00 990.001.000000

Base 100.000000 0.00 0.00 0.00 990.00

31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

40,111.940 NHEX Local 100.000000 0.00 0.00 0.00 40,111.941.000000

Base 100.000000 0.00 0.00 0.00 40,111.94

31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.010 NHFJ Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01
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31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,712,916.580 NHFS Local 100.000000 0.00 0.00 0.00 3,712,916.581.000000

Base 100.000000 0.00 0.00 0.00 3,712,916.58

31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,029.740 NHHJ Local 100.000000 0.00 0.00 0.00 17,029.741.000000

Base 100.000000 0.00 0.00 0.00 17,029.74

31 Dec 2030 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,579.600 NHHY Local 100.000000 0.00 0.00 0.00 18,579.601.000000

Base 100.000000 0.00 0.00 0.00 18,579.60

0.301% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,312.500 NHDX Local 100.000000 0.00 0.00 0.00 1,312.501.000000

Base 100.000000 0.00 0.00 0.00 1,312.50

31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

191,554.260 NHDZ Local 100.000000 0.00 0.00 0.00 191,554.261.000000

Base 100.000000 0.00 0.00 0.00 191,554.26

31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

581,388.500 NHEM Local 100.000000 0.00 0.00 0.00 581,388.501.000000

Base 100.000000 0.00 0.00 0.00 581,388.50

31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

272.030 NHEU Local 100.000000 0.00 0.00 0.00 272.031.000000

Base 100.000000 0.00 0.00 0.00 272.03
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31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

73,030.600 NHEX Local 100.000000 0.00 0.00 0.00 73,030.601.000000

Base 100.000000 0.00 0.00 0.00 73,030.60

31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

20,739.420 NHFI Local 100.000000 0.00 0.00 0.00 20,739.421.000000

Base 100.000000 0.00 0.00 0.00 20,739.42

31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

259,191.130 NHFS Local 100.000000 0.00 0.00 0.00 259,191.131.000000

Base 100.000000 0.00 0.00 0.00 259,191.13

31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,501.510 NHHG Local 100.000000 0.00 0.00 0.00 1,501.511.000000

Base 100.000000 0.00 0.00 0.00 1,501.51

31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

953.470 NHHJ Local 100.000000 0.00 0.00 0.00 953.471.000000

Base 100.000000 0.00 0.00 0.00 953.47

1.000% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

885,528.030 NHHM Local 100.000000 0.00 0.00 0.00 885,528.031.000000

Base 100.000000 0.00 0.00 0.00 885,528.03

0.301% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

37,646.570 NHHW Local 100.000000 0.00 0.00 0.00 37,646.571.000000

Base 100.000000 0.00 0.00 0.00 37,646.57
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31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

742.850 NHHY Local 100.000000 0.00 0.00 0.00 742.851.000000

Base 100.000000 0.00 0.00 0.00 742.85

31 Dec 2030 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

553.000 NHIB Local 100.000000 0.00 0.00 0.00 553.001.000000

Base 100.000000 0.00 0.00 0.00 553.00

0.291% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

56,231.580 NHDF Local 100.000000 0.00 0.00 0.00 56,231.581.000000

Base 100.000000 0.00 0.00 0.00 56,231.58

31 Dec 2030 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,142.750 NHDM Local 100.000000 0.00 0.00 0.00 1,142.751.000000

Base 100.000000 0.00 0.00 0.00 1,142.75

31 Dec 2030 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,113.440 NHDU Local 100.000000 0.00 0.00 0.00 5,113.441.000000

Base 100.000000 0.00 0.00 0.00 5,113.44

31 Dec 2030 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

125,944.590 NHDZ Local 100.000000 0.00 0.00 0.00 125,944.591.000000

Base 100.000000 0.00 0.00 0.00 125,944.59

31 Dec 2030 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

83,692.970 NHEN Local 100.000000 0.00 0.00 0.00 83,692.971.000000

Base 100.000000 0.00 0.00 0.00 83,692.97
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31 Dec 2030 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,299.300 NHEU Local 100.000000 0.00 0.00 0.00 1,299.301.000000

Base 100.000000 0.00 0.00 0.00 1,299.30

31 Dec 2030 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

127,415.640 NHEX Local 100.000000 0.00 0.00 0.00 127,415.641.000000

Base 100.000000 0.00 0.00 0.00 127,415.64

31 Dec 2030 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,125,097.150 NHEZ Local 100.000000 0.00 0.00 0.00 1,125,097.151.000000

Base 100.000000 0.00 0.00 0.00 1,125,097.15

1.000% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

35,817.130 NHHM Local 100.000000 0.00 0.00 0.00 35,817.131.000000

Base 100.000000 0.00 0.00 0.00 35,817.13

0.291% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

929.510 NHHY Local 100.000000 0.00 0.00 0.00 929.511.000000

Base 100.000000 0.00 0.00 0.00 929.51

31 Dec 2030 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

120,212.500 NHIA Local 100.000000 0.00 0.00 0.00 120,212.501.000000

Base 100.000000 0.00 0.00 0.00 120,212.50

0.288% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

30,911.000 NHDF Local 100.000000 0.00 0.00 0.00 30,911.001.000000

Base 100.000000 0.00 0.00 0.00 30,911.00
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31 Dec 2030 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,418.550 NHDG Local 100.000000 0.00 0.00 0.00 6,418.551.000000

Base 100.000000 0.00 0.00 0.00 6,418.55

0.288% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,087.500 NHDJ Local 100.000000 0.00 0.00 0.00 5,087.501.000000

Base 100.000000 0.00 0.00 0.00 5,087.50

0.288% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

43,586.410 NHDM Local 100.000000 0.00 0.00 0.00 43,586.411.000000

Base 100.000000 0.00 0.00 0.00 43,586.41

31 Dec 2030 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

69,485.160 NHDY Local 100.000000 0.00 0.00 0.00 69,485.161.000000

Base 100.000000 0.00 0.00 0.00 69,485.16

31 Dec 2030 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

254,757.300 NHDZ Local 100.000000 0.00 0.00 0.00 254,757.301.000000

Base 100.000000 0.00 0.00 0.00 254,757.30

31 Dec 2030 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,354,716.000 NHEN Local 100.000000 0.00 0.00 0.00 1,354,716.001.000000

Base 100.000000 0.00 0.00 0.00 1,354,716.00

31 Dec 2030 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,477.270 NHEU Local 100.000000 0.00 0.00 0.00 34,477.271.000000

Base 100.000000 0.00 0.00 0.00 34,477.27
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31 Dec 2030 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

22,018.510 NHFI Local 100.000000 0.00 0.00 0.00 22,018.511.000000

Base 100.000000 0.00 0.00 0.00 22,018.51

0.301% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,984,388.950 NHFJ Local 100.000000 0.00 0.00 0.00 1,984,388.951.000000

Base 100.000000 0.00 0.00 0.00 1,984,388.95

0.288% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,319,732.940 NHFS Local 100.000000 0.00 0.00 0.00 2,319,732.941.000000

Base 100.000000 0.00 0.00 0.00 2,319,732.94

31 Dec 2030 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

175,790.950 NHHL Local 100.000000 0.00 0.00 0.00 175,790.951.000000

Base 100.000000 0.00 0.00 0.00 175,790.95

1.000% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,781.040 NHHM Local 100.000000 0.00 0.00 0.00 2,781.041.000000

Base 100.000000 0.00 0.00 0.00 2,781.04

0.288% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,694,246.240 NHHW Local 100.000000 0.00 0.00 0.00 8,694,246.241.000000

Base 100.000000 0.00 0.00 0.00 8,694,246.24

31 Dec 2030 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,058.090 NHHY Local 100.000000 0.00 0.00 0.00 23,058.091.000000

Base 100.000000 0.00 0.00 0.00 23,058.09
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0.291% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

341,311.780 NHIB Local 100.000000 0.00 0.00 0.00 341,311.781.000000

Base 100.000000 0.00 0.00 0.00 341,311.78

0.290% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,690.000 NHDF Local 100.000000 0.00 0.00 0.00 6,690.001.000000

Base 100.000000 0.00 0.00 0.00 6,690.00

31 Dec 2030 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,892.540 NHDM Local 100.000000 0.00 0.00 0.00 12,892.541.000000

Base 100.000000 0.00 0.00 0.00 12,892.54

31 Dec 2030 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

133,878.680 NHDZ Local 100.000000 0.00 0.00 0.00 133,878.681.000000

Base 100.000000 0.00 0.00 0.00 133,878.68

31 Dec 2030 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,117.190 NHEB Local 100.000000 0.00 0.00 0.00 6,117.191.000000

Base 100.000000 0.00 0.00 0.00 6,117.19

31 Dec 2030 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,803.550 NHEU Local 100.000000 0.00 0.00 0.00 4,803.551.000000

Base 100.000000 0.00 0.00 0.00 4,803.55

31 Dec 2030 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,140.400 NHEZ Local 100.000000 0.00 0.00 0.00 3,140.401.000000

Base 100.000000 0.00 0.00 0.00 3,140.40
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31 Dec 2030 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

65,843.750 NHFI Local 100.000000 0.00 0.00 0.00 65,843.751.000000

Base 100.000000 0.00 0.00 0.00 65,843.75

1.000% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,085,363.750 NHHM Local 100.000000 0.00 0.00 0.00 3,085,363.751.000000

Base 100.000000 0.00 0.00 0.00 3,085,363.75

0.290% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

47,443.100 NHHO Local 100.000000 0.00 0.00 0.00 47,443.101.000000

Base 100.000000 0.00 0.00 0.00 47,443.10

31 Dec 2030 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

142,114.910 NHHP Local 100.000000 0.00 0.00 0.00 142,114.911.000000

Base 100.000000 0.00 0.00 0.00 142,114.91

31 Dec 2030 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,770.200 NHHY Local 100.000000 0.00 0.00 0.00 16,770.201.000000

Base 100.000000 0.00 0.00 0.00 16,770.20

1.000% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

100,326.670 NHHZ Local 100.000000 0.00 0.00 0.00 100,326.671.000000

Base 100.000000 0.00 0.00 0.00 100,326.67

0.290% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

39.370 NHIA Local 100.000000 0.00 0.00 0.00 39.371.000000

Base 100.000000 0.00 0.00 0.00 39.37
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31 Dec 2030 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,031.950 NHDM Local 100.000000 0.00 0.00 0.00 8,031.951.000000

Base 100.000000 0.00 0.00 0.00 8,031.95

0.287% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,640,996.930 NHDZ Local 100.000000 0.00 0.00 0.00 12,640,996.931.000000

Base 100.000000 0.00 0.00 0.00 12,640,996.93

0.290% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

347,080.310 NHEB Local 100.000000 0.00 0.00 0.00 347,080.311.000000

Base 100.000000 0.00 0.00 0.00 347,080.31

0.287% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,192,574.260 NHEN Local 100.000000 0.00 0.00 0.00 1,192,574.261.000000

Base 100.000000 0.00 0.00 0.00 1,192,574.26

0.290% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

840.000 NHEU Local 100.000000 0.00 0.00 0.00 840.001.000000

Base 100.000000 0.00 0.00 0.00 840.00

31 Dec 2030 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

260,000.000 NHEY Local 100.000000 0.00 0.00 0.00 260,000.001.000000

Base 100.000000 0.00 0.00 0.00 260,000.00

0.287% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,801,010.010 NHFS Local 100.000000 0.00 0.00 0.00 1,801,010.011.000000

Base 100.000000 0.00 0.00 0.00 1,801,010.01
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31 Dec 2030 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

161,171.740 NHHL Local 100.000000 0.00 0.00 0.00 161,171.741.000000

Base 100.000000 0.00 0.00 0.00 161,171.74

1.000% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

57,118.610 NHHM Local 100.000000 0.00 0.00 0.00 57,118.611.000000

Base 100.000000 0.00 0.00 0.00 57,118.61

0.287% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,224.840 NHHY Local 100.000000 0.00 0.00 0.00 20,224.841.000000

Base 100.000000 0.00 0.00 0.00 20,224.84

31 Dec 2030 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1.320 NHHZ Local 100.000000 0.00 0.00 0.00 1.321.000000

Base 100.000000 0.00 0.00 0.00 1.32

0.283% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

27,531.140 NHDF Local 100.000000 0.00 0.00 0.00 27,531.141.000000

Base 100.000000 0.00 0.00 0.00 27,531.14

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,922.780 NHDM Local 100.000000 0.00 0.00 0.00 4,922.781.000000

Base 100.000000 0.00 0.00 0.00 4,922.78

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

313,430.330 NHEB Local 100.000000 0.00 0.00 0.00 313,430.331.000000

Base 100.000000 0.00 0.00 0.00 313,430.33
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0.290% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,685.540 NHEG Local 100.000000 0.00 0.00 0.00 20,685.541.000000

Base 100.000000 0.00 0.00 0.00 20,685.54

0.283% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

325,302.000 NHEN Local 100.000000 0.00 0.00 0.00 325,302.001.000000

Base 100.000000 0.00 0.00 0.00 325,302.00

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,274.660 NHEU Local 100.000000 0.00 0.00 0.00 8,274.661.000000

Base 100.000000 0.00 0.00 0.00 8,274.66

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

222.000 NHEX Local 100.000000 0.00 0.00 0.00 222.001.000000

Base 100.000000 0.00 0.00 0.00 222.00

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,069,580.380 NHFI Local 100.000000 0.00 0.00 0.00 7,069,580.381.000000

Base 100.000000 0.00 0.00 0.00 7,069,580.38

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

431,739.080 NHFJ Local 100.000000 0.00 0.00 0.00 431,739.081.000000

Base 100.000000 0.00 0.00 0.00 431,739.08

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,593.290 NHHJ Local 100.000000 0.00 0.00 0.00 5,593.291.000000

Base 100.000000 0.00 0.00 0.00 5,593.29
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1.000% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,308.730 NHHM Local 100.000000 0.00 0.00 0.00 16,308.731.000000

Base 100.000000 0.00 0.00 0.00 16,308.73

0.283% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

364,413.960 NHHO Local 100.000000 0.00 0.00 0.00 364,413.961.000000

Base 100.000000 0.00 0.00 0.00 364,413.96

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,900,598.110 NHHW Local 100.000000 0.00 0.00 0.00 2,900,598.111.000000

Base 100.000000 0.00 0.00 0.00 2,900,598.11

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,196.630 NHHY Local 100.000000 0.00 0.00 0.00 15,196.631.000000

Base 100.000000 0.00 0.00 0.00 15,196.63

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

205,342.720 NHHZ Local 100.000000 0.00 0.00 0.00 205,342.721.000000

Base 100.000000 0.00 0.00 0.00 205,342.72

31 Dec 2030 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

126,076.850 NHIB Local 100.000000 0.00 0.00 0.00 126,076.851.000000

Base 100.000000 0.00 0.00 0.00 126,076.85

0.289% 31 Dec 20308611249L1 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,645.010 NHDM Local 100.000000 0.00 0.00 0.00 1,645.011.000000

Base 100.000000 0.00 0.00 0.00 1,645.01
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31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,915.000 NHDX Local 100.000000 0.00 0.00 0.00 3,915.001.000000

Base 100.000000 0.00 0.00 0.00 3,915.00

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,326,794.370 NHDY Local 100.000000 0.00 0.00 0.00 1,326,794.371.000000

Base 100.000000 0.00 0.00 0.00 1,326,794.37

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,381,704.950 NHDZ Local 100.000000 0.00 0.00 0.00 2,381,704.951.000000

Base 100.000000 0.00 0.00 0.00 2,381,704.95

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

241,068.390 NHEB Local 100.000000 0.00 0.00 0.00 241,068.391.000000

Base 100.000000 0.00 0.00 0.00 241,068.39

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

255,257.250 NHEM Local 100.000000 0.00 0.00 0.00 255,257.251.000000

Base 100.000000 0.00 0.00 0.00 255,257.25

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,143.000 NHEU Local 100.000000 0.00 0.00 0.00 2,143.001.000000

Base 100.000000 0.00 0.00 0.00 2,143.00

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,113.690 NHHJ Local 100.000000 0.00 0.00 0.00 9,113.691.000000

Base 100.000000 0.00 0.00 0.00 9,113.69
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,157.380 NHHL Local 100.000000 0.00 0.00 0.00 4,157.381.000000

Base 100.000000 0.00 0.00 0.00 4,157.38

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

270,629.930 NHHO Local 100.000000 0.00 0.00 0.00 270,629.931.000000

Base 100.000000 0.00 0.00 0.00 270,629.93

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

951.250 NHHY Local 100.000000 0.00 0.00 0.00 951.251.000000

Base 100.000000 0.00 0.00 0.00 951.25

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,901.550 NHHZ Local 100.000000 0.00 0.00 0.00 16,901.551.000000

Base 100.000000 0.00 0.00 0.00 16,901.55

31 Dec 2030 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

111,541.050 NHIB Local 100.000000 0.00 0.00 0.00 111,541.051.000000

Base 100.000000 0.00 0.00 0.00 111,541.05

0.292% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

17,603.330 NHDM Local 100.000000 0.00 0.00 0.00 17,603.331.000000

Base 100.000000 0.00 0.00 0.00 17,603.33

31 Dec 2030 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

378,559.430 NHDY Local 100.000000 0.00 0.00 0.00 378,559.431.000000

Base 100.000000 0.00 0.00 0.00 378,559.43



Prepared by State StreetPage 95

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,100.250 NHEU Local 100.000000 0.00 0.00 0.00 6,100.251.000000

Base 100.000000 0.00 0.00 0.00 6,100.25

31 Dec 2030 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,671.390 NHEX Local 100.000000 0.00 0.00 0.00 2,671.391.000000

Base 100.000000 0.00 0.00 0.00 2,671.39

31 Dec 2030 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,843.750 NHFI Local 100.000000 0.00 0.00 0.00 3,843.751.000000

Base 100.000000 0.00 0.00 0.00 3,843.75

31 Dec 2030 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.020 NHFJ Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02

1.000% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

18,551.260 NHHM Local 100.000000 0.00 0.00 0.00 18,551.261.000000

Base 100.000000 0.00 0.00 0.00 18,551.26

0.292% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

551,214.140 NHHO Local 100.000000 0.00 0.00 0.00 551,214.141.000000

Base 100.000000 0.00 0.00 0.00 551,214.14

31 Dec 2030 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

20,318.850 NHHY Local 100.000000 0.00 0.00 0.00 20,318.851.000000

Base 100.000000 0.00 0.00 0.00 20,318.85
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,360.560 NHHZ Local 100.000000 0.00 0.00 0.00 13,360.561.000000

Base 100.000000 0.00 0.00 0.00 13,360.56

0.289% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,976,874.770 NHDF Local 100.000000 0.00 0.00 0.00 2,976,874.771.000000

Base 100.000000 0.00 0.00 0.00 2,976,874.77

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,890.090 NHDU Local 100.000000 0.00 0.00 0.00 7,890.091.000000

Base 100.000000 0.00 0.00 0.00 7,890.09

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

49,882.550 NHDX Local 100.000000 0.00 0.00 0.00 49,882.551.000000

Base 100.000000 0.00 0.00 0.00 49,882.55

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,033,258.400 NHDY Local 100.000000 0.00 0.00 0.00 1,033,258.401.000000

Base 100.000000 0.00 0.00 0.00 1,033,258.40

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,047,421.500 NHEM Local 100.000000 0.00 0.00 0.00 1,047,421.501.000000

Base 100.000000 0.00 0.00 0.00 1,047,421.50

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

416.000 NHEU Local 100.000000 0.00 0.00 0.00 416.001.000000

Base 100.000000 0.00 0.00 0.00 416.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

840,594.110 NHFJ Local 100.000000 0.00 0.00 0.00 840,594.111.000000

Base 100.000000 0.00 0.00 0.00 840,594.11

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

172,186.630 NHHG Local 100.000000 0.00 0.00 0.00 172,186.631.000000

Base 100.000000 0.00 0.00 0.00 172,186.63

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,644.450 NHHL Local 100.000000 0.00 0.00 0.00 2,644.451.000000

Base 100.000000 0.00 0.00 0.00 2,644.45

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

966,456.900 NHHP Local 100.000000 0.00 0.00 0.00 966,456.901.000000

Base 100.000000 0.00 0.00 0.00 966,456.90

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,030.400 NHHY Local 100.000000 0.00 0.00 0.00 1,030.401.000000

Base 100.000000 0.00 0.00 0.00 1,030.40

31 Dec 2030 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,083.650 NHHZ Local 100.000000 0.00 0.00 0.00 4,083.651.000000

Base 100.000000 0.00 0.00 0.00 4,083.65

0.297% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

592,787.720 NHDY Local 100.000000 0.00 0.00 0.00 592,787.721.000000

Base 100.000000 0.00 0.00 0.00 592,787.72
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,123,045.700 NHEH Local 100.000000 0.00 0.00 0.00 1,123,045.701.000000

Base 100.000000 0.00 0.00 0.00 1,123,045.70

31 Dec 2030 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

55,449,818.250 NHEN Local 100.000000 0.00 0.00 0.00 55,449,818.251.000000

Base 100.000000 0.00 0.00 0.00 55,449,818.25

31 Dec 2030 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,601.400 NHEU Local 100.000000 0.00 0.00 0.00 10,601.401.000000

Base 100.000000 0.00 0.00 0.00 10,601.40

31 Dec 2030 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,459.300 NHEZ Local 100.000000 0.00 0.00 0.00 1,459.301.000000

Base 100.000000 0.00 0.00 0.00 1,459.30

31 Dec 2030 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,658.070 NHHJ Local 100.000000 0.00 0.00 0.00 6,658.071.000000

Base 100.000000 0.00 0.00 0.00 6,658.07

31 Dec 2030 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

46,667.550 NHHL Local 100.000000 0.00 0.00 0.00 46,667.551.000000

Base 100.000000 0.00 0.00 0.00 46,667.55

1.000% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

713.500 NHHM Local 100.000000 0.00 0.00 0.00 713.501.000000

Base 100.000000 0.00 0.00 0.00 713.50
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.297% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,746,615.480 NHHP Local 100.000000 0.00 0.00 0.00 1,746,615.481.000000

Base 100.000000 0.00 0.00 0.00 1,746,615.48

31 Dec 2030 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

21,768.200 NHHY Local 100.000000 0.00 0.00 0.00 21,768.201.000000

Base 100.000000 0.00 0.00 0.00 21,768.20

31 Dec 2030 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,805.760 NHHZ Local 100.000000 0.00 0.00 0.00 12,805.761.000000

Base 100.000000 0.00 0.00 0.00 12,805.76

0.305% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

447,184.060 NHDF Local 100.000000 0.00 0.00 0.00 447,184.061.000000

Base 100.000000 0.00 0.00 0.00 447,184.06

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

320,783.050 NHDG Local 100.000000 0.00 0.00 0.00 320,783.051.000000

Base 100.000000 0.00 0.00 0.00 320,783.05

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,100.900 NHDJ Local 100.000000 0.00 0.00 0.00 7,100.901.000000

Base 100.000000 0.00 0.00 0.00 7,100.90

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

313,968.410 NHDM Local 100.000000 0.00 0.00 0.00 313,968.411.000000

Base 100.000000 0.00 0.00 0.00 313,968.41
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

269,251.500 NHDX Local 100.000000 0.00 0.00 0.00 269,251.501.000000

Base 100.000000 0.00 0.00 0.00 269,251.50

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

131,605.680 NHDY Local 100.000000 0.00 0.00 0.00 131,605.681.000000

Base 100.000000 0.00 0.00 0.00 131,605.68

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

161,504.850 NHEB Local 100.000000 0.00 0.00 0.00 161,504.851.000000

Base 100.000000 0.00 0.00 0.00 161,504.85

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17.210 NHEG Local 100.000000 0.00 0.00 0.00 17.211.000000

Base 100.000000 0.00 0.00 0.00 17.21

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

253,363.820 NHEH Local 100.000000 0.00 0.00 0.00 253,363.821.000000

Base 100.000000 0.00 0.00 0.00 253,363.82

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

201,750.020 NHEM Local 100.000000 0.00 0.00 0.00 201,750.021.000000

Base 100.000000 0.00 0.00 0.00 201,750.02

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,339,944.030 NHEN Local 100.000000 0.00 0.00 0.00 17,339,944.031.000000

Base 100.000000 0.00 0.00 0.00 17,339,944.03



Prepared by State StreetPage 101

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

108,833.200 NHEU Local 100.000000 0.00 0.00 0.00 108,833.201.000000

Base 100.000000 0.00 0.00 0.00 108,833.20

0.297% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1.070 NHEW Local 100.000000 0.00 0.00 0.00 1.071.000000

Base 100.000000 0.00 0.00 0.00 1.07

0.305% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

145.670 NHEX Local 100.000000 0.00 0.00 0.00 145.671.000000

Base 100.000000 0.00 0.00 0.00 145.67

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,109.120 NHEY Local 100.000000 0.00 0.00 0.00 3,109.121.000000

Base 100.000000 0.00 0.00 0.00 3,109.12

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

38,497.150 NHEZ Local 100.000000 0.00 0.00 0.00 38,497.151.000000

Base 100.000000 0.00 0.00 0.00 38,497.15

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

321,217.780 NHFI Local 100.000000 0.00 0.00 0.00 321,217.781.000000

Base 100.000000 0.00 0.00 0.00 321,217.78

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,822,181.630 NHFJ Local 100.000000 0.00 0.00 0.00 4,822,181.631.000000

Base 100.000000 0.00 0.00 0.00 4,822,181.63
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

362.930 NHHG Local 100.000000 0.00 0.00 0.00 362.931.000000

Base 100.000000 0.00 0.00 0.00 362.93

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

344.070 NHHJ Local 100.000000 0.00 0.00 0.00 344.071.000000

Base 100.000000 0.00 0.00 0.00 344.07

1.000% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

877,256.040 NHHM Local 100.000000 0.00 0.00 0.00 877,256.041.000000

Base 100.000000 0.00 0.00 0.00 877,256.04

0.305% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,543,969.890 NHHP Local 100.000000 0.00 0.00 0.00 1,543,969.891.000000

Base 100.000000 0.00 0.00 0.00 1,543,969.89

0.297% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

62.730 NHHV Local 100.000000 0.00 0.00 0.00 62.731.000000

Base 100.000000 0.00 0.00 0.00 62.73

0.305% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,100,406.720 NHHW Local 100.000000 0.00 0.00 0.00 6,100,406.721.000000

Base 100.000000 0.00 0.00 0.00 6,100,406.72

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

312,306.770 NHHY Local 100.000000 0.00 0.00 0.00 312,306.771.000000

Base 100.000000 0.00 0.00 0.00 312,306.77
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,061.960 NHHZ Local 100.000000 0.00 0.00 0.00 26,061.961.000000

Base 100.000000 0.00 0.00 0.00 26,061.96

31 Dec 2030 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,621.820 NHIB Local 100.000000 0.00 0.00 0.00 3,621.821.000000

Base 100.000000 0.00 0.00 0.00 3,621.82

0.305% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,075.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,075.001.000000

Base 100.000000 0.00 0.00 0.00 3,075.00

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

614,451.690 NHDM Local 100.000000 0.00 0.00 0.00 614,451.691.000000

Base 100.000000 0.00 0.00 0.00 614,451.69

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,007.650 NHDU Local 100.000000 0.00 0.00 0.00 19,007.651.000000

Base 100.000000 0.00 0.00 0.00 19,007.65

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,052,455.770 NHEB Local 100.000000 0.00 0.00 0.00 1,052,455.771.000000

Base 100.000000 0.00 0.00 0.00 1,052,455.77

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

272,902.690 NHEH Local 100.000000 0.00 0.00 0.00 272,902.691.000000

Base 100.000000 0.00 0.00 0.00 272,902.69
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,856,384.750 NHEM Local 100.000000 0.00 0.00 0.00 1,856,384.751.000000

Base 100.000000 0.00 0.00 0.00 1,856,384.75

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,928.000 NHEU Local 100.000000 0.00 0.00 0.00 24,928.001.000000

Base 100.000000 0.00 0.00 0.00 24,928.00

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

521,989.920 NHEX Local 100.000000 0.00 0.00 0.00 521,989.921.000000

Base 100.000000 0.00 0.00 0.00 521,989.92

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,108.630 NHEY Local 100.000000 0.00 0.00 0.00 1,108.631.000000

Base 100.000000 0.00 0.00 0.00 1,108.63

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,585.650 NHEZ Local 100.000000 0.00 0.00 0.00 7,585.651.000000

Base 100.000000 0.00 0.00 0.00 7,585.65

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,642.890 NHHJ Local 100.000000 0.00 0.00 0.00 8,642.891.000000

Base 100.000000 0.00 0.00 0.00 8,642.89

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

945,946.530 NHHY Local 100.000000 0.00 0.00 0.00 945,946.531.000000

Base 100.000000 0.00 0.00 0.00 945,946.53
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,801.940 NHHZ Local 100.000000 0.00 0.00 0.00 15,801.941.000000

Base 100.000000 0.00 0.00 0.00 15,801.94

0.298% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

24,548.920 NHDM Local 100.000000 0.00 0.00 0.00 24,548.921.000000

Base 100.000000 0.00 0.00 0.00 24,548.92

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,464.540 NHDU Local 100.000000 0.00 0.00 0.00 4,464.541.000000

Base 100.000000 0.00 0.00 0.00 4,464.54

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

228,499.520 NHDX Local 100.000000 0.00 0.00 0.00 228,499.521.000000

Base 100.000000 0.00 0.00 0.00 228,499.52

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

450,637.000 NHEM Local 100.000000 0.00 0.00 0.00 450,637.001.000000

Base 100.000000 0.00 0.00 0.00 450,637.00

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,141.040 NHEU Local 100.000000 0.00 0.00 0.00 23,141.041.000000

Base 100.000000 0.00 0.00 0.00 23,141.04

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

783.000 NHEY Local 100.000000 0.00 0.00 0.00 783.001.000000

Base 100.000000 0.00 0.00 0.00 783.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,368.890 NHHJ Local 100.000000 0.00 0.00 0.00 2,368.891.000000

Base 100.000000 0.00 0.00 0.00 2,368.89

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

48,490.630 NHHW Local 100.000000 0.00 0.00 0.00 48,490.631.000000

Base 100.000000 0.00 0.00 0.00 48,490.63

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,647.590 NHHY Local 100.000000 0.00 0.00 0.00 12,647.591.000000

Base 100.000000 0.00 0.00 0.00 12,647.59

31 Dec 2030 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,819.090 NHHZ Local 100.000000 0.00 0.00 0.00 4,819.091.000000

Base 100.000000 0.00 0.00 0.00 4,819.09

0.296% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,880.000 NHDF Local 100.000000 0.00 0.00 0.00 10,880.001.000000

Base 100.000000 0.00 0.00 0.00 10,880.00

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

31,173.730 NHDG Local 100.000000 0.00 0.00 0.00 31,173.731.000000

Base 100.000000 0.00 0.00 0.00 31,173.73

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

65,350.840 NHDM Local 100.000000 0.00 0.00 0.00 65,350.841.000000

Base 100.000000 0.00 0.00 0.00 65,350.84
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,231,420.280 NHEB Local 100.000000 0.00 0.00 0.00 4,231,420.281.000000

Base 100.000000 0.00 0.00 0.00 4,231,420.28

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

794,461.750 NHEM Local 100.000000 0.00 0.00 0.00 794,461.751.000000

Base 100.000000 0.00 0.00 0.00 794,461.75

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

27,049.450 NHEU Local 100.000000 0.00 0.00 0.00 27,049.451.000000

Base 100.000000 0.00 0.00 0.00 27,049.45

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

216,725.000 NHFI Local 100.000000 0.00 0.00 0.00 216,725.001.000000

Base 100.000000 0.00 0.00 0.00 216,725.00

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

370,750.000 NHFJ Local 100.000000 0.00 0.00 0.00 370,750.001.000000

Base 100.000000 0.00 0.00 0.00 370,750.00

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

85,125.240 NHHJ Local 100.000000 0.00 0.00 0.00 85,125.241.000000

Base 100.000000 0.00 0.00 0.00 85,125.24

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

252.640 NHHL Local 100.000000 0.00 0.00 0.00 252.641.000000

Base 100.000000 0.00 0.00 0.00 252.64
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,683.330 NHHM Local 100.000000 0.00 0.00 0.00 7,683.331.000000

Base 100.000000 0.00 0.00 0.00 7,683.33

0.296% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

390,000.000 NHHW Local 100.000000 0.00 0.00 0.00 390,000.001.000000

Base 100.000000 0.00 0.00 0.00 390,000.00

31 Dec 2030 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

62,706.130 NHHY Local 100.000000 0.00 0.00 0.00 62,706.131.000000

Base 100.000000 0.00 0.00 0.00 62,706.13

31 Dec 2030 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,818,942.980 NHDF Local 100.000000 0.00 0.00 0.00 1,818,942.981.000000

Base 100.000000 0.00 0.00 0.00 1,818,942.98

0.298% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

39,160.830 NHDY Local 100.000000 0.00 0.00 0.00 39,160.831.000000

Base 100.000000 0.00 0.00 0.00 39,160.83

31 Dec 2030 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

820,466.660 NHEB Local 100.000000 0.00 0.00 0.00 820,466.661.000000

Base 100.000000 0.00 0.00 0.00 820,466.66

31 Dec 2030 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

800,821.000 NHEN Local 100.000000 0.00 0.00 0.00 800,821.001.000000

Base 100.000000 0.00 0.00 0.00 800,821.00
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.296% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

44,540.000 NHEU Local 100.000000 0.00 0.00 0.00 44,540.001.000000

Base 100.000000 0.00 0.00 0.00 44,540.00

0.298% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

21,495.120 NHHJ Local 100.000000 0.00 0.00 0.00 21,495.121.000000

Base 100.000000 0.00 0.00 0.00 21,495.12

1.000% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

19,626.290 NHHM Local 100.000000 0.00 0.00 0.00 19,626.291.000000

Base 100.000000 0.00 0.00 0.00 19,626.29

0.298% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

504,361.800 NHHP Local 100.000000 0.00 0.00 0.00 504,361.801.000000

Base 100.000000 0.00 0.00 0.00 504,361.80

0.296% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,728.490 NHHY Local 100.000000 0.00 0.00 0.00 5,728.491.000000

Base 100.000000 0.00 0.00 0.00 5,728.49

0.298% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,314.260 NHHZ Local 100.000000 0.00 0.00 0.00 7,314.261.000000

Base 100.000000 0.00 0.00 0.00 7,314.26

0.296% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

268,973.110 NHIB Local 100.000000 0.00 0.00 0.00 268,973.111.000000

Base 100.000000 0.00 0.00 0.00 268,973.11



Prepared by State StreetPage 110

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

0.301% 31 Dec 20308611249L1 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

27,420.000 NHDF Local 100.000000 0.00 0.00 0.00 27,420.001.000000

Base 100.000000 0.00 0.00 0.00 27,420.00

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,119.530 NHDG Local 100.000000 0.00 0.00 0.00 18,119.531.000000

Base 100.000000 0.00 0.00 0.00 18,119.53

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,940.000 NHDJ Local 100.000000 0.00 0.00 0.00 4,940.001.000000

Base 100.000000 0.00 0.00 0.00 4,940.00

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

66,926.630 NHDM Local 100.000000 0.00 0.00 0.00 66,926.631.000000

Base 100.000000 0.00 0.00 0.00 66,926.63

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

785,108.740 NHDU Local 100.000000 0.00 0.00 0.00 785,108.741.000000

Base 100.000000 0.00 0.00 0.00 785,108.74

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,089.000 NHDZ Local 100.000000 0.00 0.00 0.00 34,089.001.000000

Base 100.000000 0.00 0.00 0.00 34,089.00

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

457,637.250 NHEM Local 100.000000 0.00 0.00 0.00 457,637.251.000000

Base 100.000000 0.00 0.00 0.00 457,637.25
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39,759.120 NHEU Local 100.000000 0.00 0.00 0.00 39,759.121.000000

Base 100.000000 0.00 0.00 0.00 39,759.12

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,624.020 NHEZ Local 100.000000 0.00 0.00 0.00 10,624.021.000000

Base 100.000000 0.00 0.00 0.00 10,624.02

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

585,120.710 NHHL Local 100.000000 0.00 0.00 0.00 585,120.711.000000

Base 100.000000 0.00 0.00 0.00 585,120.71

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

761,574.690 NHHP Local 100.000000 0.00 0.00 0.00 761,574.691.000000

Base 100.000000 0.00 0.00 0.00 761,574.69

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

40,390.430 NHHY Local 100.000000 0.00 0.00 0.00 40,390.431.000000

Base 100.000000 0.00 0.00 0.00 40,390.43

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

644.640 NHHZ Local 100.000000 0.00 0.00 0.00 644.641.000000

Base 100.000000 0.00 0.00 0.00 644.64

31 Dec 2030 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

150,398.750 NHIB Local 100.000000 0.00 0.00 0.00 150,398.751.000000

Base 100.000000 0.00 0.00 0.00 150,398.75



Prepared by State StreetPage 112

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

0.292% 31 Dec 20308611249L1 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

42,224.190 NHDG Local 100.000000 0.00 0.00 0.00 42,224.191.000000

Base 100.000000 0.00 0.00 0.00 42,224.19

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

486,153.240 NHDM Local 100.000000 0.00 0.00 0.00 486,153.241.000000

Base 100.000000 0.00 0.00 0.00 486,153.24

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

123,932.500 NHDU Local 100.000000 0.00 0.00 0.00 123,932.501.000000

Base 100.000000 0.00 0.00 0.00 123,932.50

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

377,511.620 NHDX Local 100.000000 0.00 0.00 0.00 377,511.621.000000

Base 100.000000 0.00 0.00 0.00 377,511.62

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39,095.000 NHDZ Local 100.000000 0.00 0.00 0.00 39,095.001.000000

Base 100.000000 0.00 0.00 0.00 39,095.00

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,123,922.970 NHEB Local 100.000000 0.00 0.00 0.00 1,123,922.971.000000

Base 100.000000 0.00 0.00 0.00 1,123,922.97

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

177,246.750 NHEM Local 100.000000 0.00 0.00 0.00 177,246.751.000000

Base 100.000000 0.00 0.00 0.00 177,246.75
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

63,693.000 NHEN Local 100.000000 0.00 0.00 0.00 63,693.001.000000

Base 100.000000 0.00 0.00 0.00 63,693.00

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

267,405.300 NHEU Local 100.000000 0.00 0.00 0.00 267,405.301.000000

Base 100.000000 0.00 0.00 0.00 267,405.30

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

227,731.250 NHEZ Local 100.000000 0.00 0.00 0.00 227,731.251.000000

Base 100.000000 0.00 0.00 0.00 227,731.25

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,912.840 NHHL Local 100.000000 0.00 0.00 0.00 8,912.841.000000

Base 100.000000 0.00 0.00 0.00 8,912.84

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

240,029.670 NHHO Local 100.000000 0.00 0.00 0.00 240,029.671.000000

Base 100.000000 0.00 0.00 0.00 240,029.67

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

29,661.690 NHHW Local 100.000000 0.00 0.00 0.00 29,661.691.000000

Base 100.000000 0.00 0.00 0.00 29,661.69

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

313,749.720 NHHY Local 100.000000 0.00 0.00 0.00 313,749.721.000000

Base 100.000000 0.00 0.00 0.00 313,749.72
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Base Currency: USD - US DOLLAR

31 Dec 2030 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,597.920 NHHZ Local 100.000000 0.00 0.00 0.00 9,597.921.000000

Base 100.000000 0.00 0.00 0.00 9,597.92

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,357.000 NHDF Local 100.000000 0.00 0.00 0.00 34,357.001.000000

Base 100.000000 0.00 0.00 0.00 34,357.00

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

193,456.860 NHDG Local 100.000000 0.00 0.00 0.00 193,456.861.000000

Base 100.000000 0.00 0.00 0.00 193,456.86

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,862.500 NHDJ Local 100.000000 0.00 0.00 0.00 6,862.501.000000

Base 100.000000 0.00 0.00 0.00 6,862.50

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

62,005.150 NHDM Local 100.000000 0.00 0.00 0.00 62,005.151.000000

Base 100.000000 0.00 0.00 0.00 62,005.15

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

698,401.960 NHDU Local 100.000000 0.00 0.00 0.00 698,401.961.000000

Base 100.000000 0.00 0.00 0.00 698,401.96

0.292% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

766,881.030 NHEB Local 100.000000 0.00 0.00 0.00 766,881.031.000000

Base 100.000000 0.00 0.00 0.00 766,881.03
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Base Currency: USD - US DOLLAR

0.292% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

419,683.000 NHEM Local 100.000000 0.00 0.00 0.00 419,683.001.000000

Base 100.000000 0.00 0.00 0.00 419,683.00

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

370,497.690 NHEN Local 100.000000 0.00 0.00 0.00 370,497.691.000000

Base 100.000000 0.00 0.00 0.00 370,497.69

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

38,238.950 NHEU Local 100.000000 0.00 0.00 0.00 38,238.951.000000

Base 100.000000 0.00 0.00 0.00 38,238.95

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,199.500 NHEY Local 100.000000 0.00 0.00 0.00 5,199.501.000000

Base 100.000000 0.00 0.00 0.00 5,199.50

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

44,722.750 NHFI Local 100.000000 0.00 0.00 0.00 44,722.751.000000

Base 100.000000 0.00 0.00 0.00 44,722.75

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

111,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 111,000.001.000000

Base 100.000000 0.00 0.00 0.00 111,000.00

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

506,360.000 NHHG Local 100.000000 0.00 0.00 0.00 506,360.001.000000

Base 100.000000 0.00 0.00 0.00 506,360.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,500,001.250 NHHM Local 100.000000 0.00 0.00 0.00 1,500,001.251.000000

Base 100.000000 0.00 0.00 0.00 1,500,001.25

0.292% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

18,888.130 NHHP Local 100.000000 0.00 0.00 0.00 18,888.131.000000

Base 100.000000 0.00 0.00 0.00 18,888.13

0.292% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

445,208.830 NHHV Local 100.000000 0.00 0.00 0.00 445,208.831.000000

Base 100.000000 0.00 0.00 0.00 445,208.83

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

43,445.630 NHHW Local 100.000000 0.00 0.00 0.00 43,445.631.000000

Base 100.000000 0.00 0.00 0.00 43,445.63

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

35,947.080 NHHY Local 100.000000 0.00 0.00 0.00 35,947.081.000000

Base 100.000000 0.00 0.00 0.00 35,947.08

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

342.400 NHHZ Local 100.000000 0.00 0.00 0.00 342.401.000000

Base 100.000000 0.00 0.00 0.00 342.40

0.286% 31 Dec 20308611249L1 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,705,009.630 NHDF Local 100.000000 0.00 0.00 0.00 1,705,009.631.000000

Base 100.000000 0.00 0.00 0.00 1,705,009.63
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

25,835.220 NHDG Local 100.000000 0.00 0.00 0.00 25,835.221.000000

Base 100.000000 0.00 0.00 0.00 25,835.22

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

90,756.750 NHDM Local 100.000000 0.00 0.00 0.00 90,756.751.000000

Base 100.000000 0.00 0.00 0.00 90,756.75

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

343,773.730 NHDU Local 100.000000 0.00 0.00 0.00 343,773.731.000000

Base 100.000000 0.00 0.00 0.00 343,773.73

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,387.500 NHDZ Local 100.000000 0.00 0.00 0.00 9,387.501.000000

Base 100.000000 0.00 0.00 0.00 9,387.50

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

655,400.000 NHEM Local 100.000000 0.00 0.00 0.00 655,400.001.000000

Base 100.000000 0.00 0.00 0.00 655,400.00

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,379,109.000 NHEN Local 100.000000 0.00 0.00 0.00 1,379,109.001.000000

Base 100.000000 0.00 0.00 0.00 1,379,109.00

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,105.790 NHEU Local 100.000000 0.00 0.00 0.00 14,105.791.000000

Base 100.000000 0.00 0.00 0.00 14,105.79
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

730.690 NHEX Local 100.000000 0.00 0.00 0.00 730.691.000000

Base 100.000000 0.00 0.00 0.00 730.69

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

301,654.610 NHEZ Local 100.000000 0.00 0.00 0.00 301,654.611.000000

Base 100.000000 0.00 0.00 0.00 301,654.61

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,676.380 NHHJ Local 100.000000 0.00 0.00 0.00 12,676.381.000000

Base 100.000000 0.00 0.00 0.00 12,676.38

1.000% 31 Dec 20308611249L1 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

495,697.540 NHHM Local 100.000000 0.00 0.00 0.00 495,697.541.000000

Base 100.000000 0.00 0.00 0.00 495,697.54

0.292% 31 Dec 20308611249L1 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

380,505.250 NHHP Local 100.000000 0.00 0.00 0.00 380,505.251.000000

Base 100.000000 0.00 0.00 0.00 380,505.25

0.286% 31 Dec 20308611249L1 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,357.310 NHHW Local 100.000000 0.00 0.00 0.00 16,357.311.000000

Base 100.000000 0.00 0.00 0.00 16,357.31

31 Dec 2030 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

112,429.160 NHHY Local 100.000000 0.00 0.00 0.00 112,429.161.000000

Base 100.000000 0.00 0.00 0.00 112,429.16
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.292% 31 Dec 20308611249L1 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,001.100 NHHZ Local 100.000000 0.00 0.00 0.00 1,001.101.000000

Base 100.000000 0.00 0.00 0.00 1,001.10

0.284% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

103,351.160 NHDM Local 100.000000 0.00 0.00 0.00 103,351.161.000000

Base 100.000000 0.00 0.00 0.00 103,351.16

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

90,228.700 NHDU Local 100.000000 0.00 0.00 0.00 90,228.701.000000

Base 100.000000 0.00 0.00 0.00 90,228.70

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

75,158.700 NHDZ Local 100.000000 0.00 0.00 0.00 75,158.701.000000

Base 100.000000 0.00 0.00 0.00 75,158.70

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

73,631.100 NHEN Local 100.000000 0.00 0.00 0.00 73,631.101.000000

Base 100.000000 0.00 0.00 0.00 73,631.10

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

44,459.260 NHEU Local 100.000000 0.00 0.00 0.00 44,459.261.000000

Base 100.000000 0.00 0.00 0.00 44,459.26

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,487.000 NHEY Local 100.000000 0.00 0.00 0.00 3,487.001.000000

Base 100.000000 0.00 0.00 0.00 3,487.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,762.120 NHEZ Local 100.000000 0.00 0.00 0.00 9,762.121.000000

Base 100.000000 0.00 0.00 0.00 9,762.12

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

594,313.000 NHFJ Local 100.000000 0.00 0.00 0.00 594,313.001.000000

Base 100.000000 0.00 0.00 0.00 594,313.00

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,143,050.390 NHFS Local 100.000000 0.00 0.00 0.00 1,143,050.391.000000

Base 100.000000 0.00 0.00 0.00 1,143,050.39

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,116.090 NHHL Local 100.000000 0.00 0.00 0.00 19,116.091.000000

Base 100.000000 0.00 0.00 0.00 19,116.09

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,592.370 NHHO Local 100.000000 0.00 0.00 0.00 34,592.371.000000

Base 100.000000 0.00 0.00 0.00 34,592.37

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,164,121.390 NHHW Local 100.000000 0.00 0.00 0.00 2,164,121.391.000000

Base 100.000000 0.00 0.00 0.00 2,164,121.39

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

119,371.640 NHHY Local 100.000000 0.00 0.00 0.00 119,371.641.000000

Base 100.000000 0.00 0.00 0.00 119,371.64
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

77,491.530 NHHZ Local 100.000000 0.00 0.00 0.00 77,491.531.000000

Base 100.000000 0.00 0.00 0.00 77,491.53

0.305% 31 Dec 20308611249L1 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,011.410 NHDG Local 100.000000 0.00 0.00 0.00 22,011.411.000000

Base 100.000000 0.00 0.00 0.00 22,011.41

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,550.000 NHDJ Local 100.000000 0.00 0.00 0.00 11,550.001.000000

Base 100.000000 0.00 0.00 0.00 11,550.00

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

78,047.240 NHDM Local 100.000000 0.00 0.00 0.00 78,047.241.000000

Base 100.000000 0.00 0.00 0.00 78,047.24

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

165,639.060 NHDU Local 100.000000 0.00 0.00 0.00 165,639.061.000000

Base 100.000000 0.00 0.00 0.00 165,639.06

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,392,517.240 NHDZ Local 100.000000 0.00 0.00 0.00 1,392,517.241.000000

Base 100.000000 0.00 0.00 0.00 1,392,517.24

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

57,065.740 NHEB Local 100.000000 0.00 0.00 0.00 57,065.741.000000

Base 100.000000 0.00 0.00 0.00 57,065.74
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

294,635.250 NHEM Local 100.000000 0.00 0.00 0.00 294,635.251.000000

Base 100.000000 0.00 0.00 0.00 294,635.25

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

63.450 NHEY Local 100.000000 0.00 0.00 0.00 63.451.000000

Base 100.000000 0.00 0.00 0.00 63.45

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,896.780 NHHJ Local 100.000000 0.00 0.00 0.00 10,896.781.000000

Base 100.000000 0.00 0.00 0.00 10,896.78

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

21,684.400 NHHL Local 100.000000 0.00 0.00 0.00 21,684.401.000000

Base 100.000000 0.00 0.00 0.00 21,684.40

1.000% 31 Dec 20308611249L1 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

25,978.210 NHHM Local 100.000000 0.00 0.00 0.00 25,978.211.000000

Base 100.000000 0.00 0.00 0.00 25,978.21

0.305% 31 Dec 20308611249L1 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

60,235.600 NHHO Local 100.000000 0.00 0.00 0.00 60,235.601.000000

Base 100.000000 0.00 0.00 0.00 60,235.60

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,320,109.100 NHHW Local 100.000000 0.00 0.00 0.00 14,320,109.101.000000

Base 100.000000 0.00 0.00 0.00 14,320,109.10
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

28,646.000 NHHY Local 100.000000 0.00 0.00 0.00 28,646.001.000000

Base 100.000000 0.00 0.00 0.00 28,646.00

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

790.090 NHHZ Local 100.000000 0.00 0.00 0.00 790.091.000000

Base 100.000000 0.00 0.00 0.00 790.09

31 Dec 2030 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

145.310 NHIB Local 100.000000 0.00 0.00 0.00 145.311.000000

Base 100.000000 0.00 0.00 0.00 145.31

0.303% 31 Dec 20308611249L1 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

34,815.000 NHDF Local 100.000000 0.00 0.00 0.00 34,815.001.000000

Base 100.000000 0.00 0.00 0.00 34,815.00

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,569.680 NHDM Local 100.000000 0.00 0.00 0.00 4,569.681.000000

Base 100.000000 0.00 0.00 0.00 4,569.68

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

106,617.450 NHDU Local 100.000000 0.00 0.00 0.00 106,617.451.000000

Base 100.000000 0.00 0.00 0.00 106,617.45

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

528,302.160 NHDY Local 100.000000 0.00 0.00 0.00 528,302.161.000000

Base 100.000000 0.00 0.00 0.00 528,302.16



Prepared by State StreetPage 124

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

118,805.000 NHEM Local 100.000000 0.00 0.00 0.00 118,805.001.000000

Base 100.000000 0.00 0.00 0.00 118,805.00

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,308.490 NHEN Local 100.000000 0.00 0.00 0.00 1,308.491.000000

Base 100.000000 0.00 0.00 0.00 1,308.49

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,165.500 NHEU Local 100.000000 0.00 0.00 0.00 3,165.501.000000

Base 100.000000 0.00 0.00 0.00 3,165.50

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

950.000 NHEY Local 100.000000 0.00 0.00 0.00 950.001.000000

Base 100.000000 0.00 0.00 0.00 950.00

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

294,349.260 NHEZ Local 100.000000 0.00 0.00 0.00 294,349.261.000000

Base 100.000000 0.00 0.00 0.00 294,349.26

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

130,910.000 NHFI Local 100.000000 0.00 0.00 0.00 130,910.001.000000

Base 100.000000 0.00 0.00 0.00 130,910.00

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

169,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 169,000.001.000000

Base 100.000000 0.00 0.00 0.00 169,000.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.280 NHHJ Local 100.000000 0.00 0.00 0.00 0.281.000000

Base 100.000000 0.00 0.00 0.00 0.28

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

74,305.280 NHHO Local 100.000000 0.00 0.00 0.00 74,305.281.000000

Base 100.000000 0.00 0.00 0.00 74,305.28

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,859.490 NHHP Local 100.000000 0.00 0.00 0.00 7,859.491.000000

Base 100.000000 0.00 0.00 0.00 7,859.49

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,792.110 NHHZ Local 100.000000 0.00 0.00 0.00 4,792.111.000000

Base 100.000000 0.00 0.00 0.00 4,792.11

31 Dec 2030 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

543,366.780 NHIB Local 100.000000 0.00 0.00 0.00 543,366.781.000000

Base 100.000000 0.00 0.00 0.00 543,366.78

0.293% 31 Dec 20308611249L1 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

34,997.340 NHDM Local 100.000000 0.00 0.00 0.00 34,997.341.000000

Base 100.000000 0.00 0.00 0.00 34,997.34

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

93,216.630 NHDY Local 100.000000 0.00 0.00 0.00 93,216.631.000000

Base 100.000000 0.00 0.00 0.00 93,216.63
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,048.250 NHEU Local 100.000000 0.00 0.00 0.00 1,048.251.000000

Base 100.000000 0.00 0.00 0.00 1,048.25

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

156,418.930 NHFI Local 100.000000 0.00 0.00 0.00 156,418.931.000000

Base 100.000000 0.00 0.00 0.00 156,418.93

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

64,075.200 NHFJ Local 100.000000 0.00 0.00 0.00 64,075.201.000000

Base 100.000000 0.00 0.00 0.00 64,075.20

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

133,516.320 NHFS Local 100.000000 0.00 0.00 0.00 133,516.321.000000

Base 100.000000 0.00 0.00 0.00 133,516.32

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

685,315.590 NHHL Local 100.000000 0.00 0.00 0.00 685,315.591.000000

Base 100.000000 0.00 0.00 0.00 685,315.59

1.000% 31 Dec 20308611249L1 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,133,857.020 NHHM Local 100.000000 0.00 0.00 0.00 2,133,857.021.000000

Base 100.000000 0.00 0.00 0.00 2,133,857.02

0.293% 31 Dec 20308611249L1 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

113,468.000 NHHO Local 100.000000 0.00 0.00 0.00 113,468.001.000000

Base 100.000000 0.00 0.00 0.00 113,468.00
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Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

127,886.240 NHHP Local 100.000000 0.00 0.00 0.00 127,886.241.000000

Base 100.000000 0.00 0.00 0.00 127,886.24

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,597.850 NHHW Local 100.000000 0.00 0.00 0.00 19,597.851.000000

Base 100.000000 0.00 0.00 0.00 19,597.85

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

53,663.410 NHHY Local 100.000000 0.00 0.00 0.00 53,663.411.000000

Base 100.000000 0.00 0.00 0.00 53,663.41

31 Dec 2030 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,665.380 NHHZ Local 100.000000 0.00 0.00 0.00 4,665.381.000000

Base 100.000000 0.00 0.00 0.00 4,665.38

0.285% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,363.190 NHDM Local 100.000000 0.00 0.00 0.00 8,363.191.000000

Base 100.000000 0.00 0.00 0.00 8,363.19

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

343,448.310 NHDU Local 100.000000 0.00 0.00 0.00 343,448.311.000000

Base 100.000000 0.00 0.00 0.00 343,448.31

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,620.650 NHDX Local 100.000000 0.00 0.00 0.00 33,620.651.000000

Base 100.000000 0.00 0.00 0.00 33,620.65
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

100,745.800 NHEB Local 100.000000 0.00 0.00 0.00 100,745.801.000000

Base 100.000000 0.00 0.00 0.00 100,745.80

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

992,417.000 NHEM Local 100.000000 0.00 0.00 0.00 992,417.001.000000

Base 100.000000 0.00 0.00 0.00 992,417.00

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,349,928.080 NHEN Local 100.000000 0.00 0.00 0.00 1,349,928.081.000000

Base 100.000000 0.00 0.00 0.00 1,349,928.08

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,055.300 NHEU Local 100.000000 0.00 0.00 0.00 7,055.301.000000

Base 100.000000 0.00 0.00 0.00 7,055.30

1.000% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.170 NHFN Local 100.000000 0.00 0.00 0.00 0.171.000000

Base 100.000000 0.00 0.00 0.00 0.17

0.285% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,397.870 NHHG Local 100.000000 0.00 0.00 0.00 7,397.871.000000

Base 100.000000 0.00 0.00 0.00 7,397.87

0.293% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,368.180 NHHJ Local 100.000000 0.00 0.00 0.00 1,368.181.000000

Base 100.000000 0.00 0.00 0.00 1,368.18
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.285% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,950.560 NHHL Local 100.000000 0.00 0.00 0.00 3,950.561.000000

Base 100.000000 0.00 0.00 0.00 3,950.56

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

57,388.230 NHHO Local 100.000000 0.00 0.00 0.00 57,388.231.000000

Base 100.000000 0.00 0.00 0.00 57,388.23

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,509.660 NHHY Local 100.000000 0.00 0.00 0.00 5,509.661.000000

Base 100.000000 0.00 0.00 0.00 5,509.66

31 Dec 2030 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,584.200 NHHZ Local 100.000000 0.00 0.00 0.00 6,584.201.000000

Base 100.000000 0.00 0.00 0.00 6,584.20

0.283% 31 Dec 20308611249L1 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,739.150 NHDM Local 100.000000 0.00 0.00 0.00 2,739.151.000000

Base 100.000000 0.00 0.00 0.00 2,739.15

31 Dec 2030 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,346,838.110 NHDZ Local 100.000000 0.00 0.00 0.00 1,346,838.111.000000

Base 100.000000 0.00 0.00 0.00 1,346,838.11

31 Dec 2030 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,053.260 NHEU Local 100.000000 0.00 0.00 0.00 1,053.261.000000

Base 100.000000 0.00 0.00 0.00 1,053.26
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

252.000 NHEY Local 100.000000 0.00 0.00 0.00 252.001.000000

Base 100.000000 0.00 0.00 0.00 252.00

31 Dec 2030 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.010 NHFI Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

31 Dec 2030 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,909.750 NHHJ Local 100.000000 0.00 0.00 0.00 24,909.751.000000

Base 100.000000 0.00 0.00 0.00 24,909.75

31 Dec 2030 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,608.690 NHHL Local 100.000000 0.00 0.00 0.00 24,608.691.000000

Base 100.000000 0.00 0.00 0.00 24,608.69

1.000% 31 Dec 20308611249L1 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,575.220 NHHM Local 100.000000 0.00 0.00 0.00 4,575.221.000000

Base 100.000000 0.00 0.00 0.00 4,575.22

0.283% 31 Dec 20308611249L1 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

15,804.330 NHHO Local 100.000000 0.00 0.00 0.00 15,804.331.000000

Base 100.000000 0.00 0.00 0.00 15,804.33

31 Dec 2030 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,437.750 NHHY Local 100.000000 0.00 0.00 0.00 9,437.751.000000

Base 100.000000 0.00 0.00 0.00 9,437.75
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,618.560 NHHZ Local 100.000000 0.00 0.00 0.00 2,618.561.000000

Base 100.000000 0.00 0.00 0.00 2,618.56

1.000% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,007.480 NHES Local 100.000000 0.00 0.00 0.00 4,007.481.000000

Base 100.000000 0.00 0.00 0.00 4,007.48

0.280% 31 Dec 20308611249L1 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

150,852.190 NHDJ Local 100.000000 0.00 0.00 0.00 150,852.191.000000

Base 100.000000 0.00 0.00 0.00 150,852.19

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,720.440 NHDM Local 100.000000 0.00 0.00 0.00 1,720.441.000000

Base 100.000000 0.00 0.00 0.00 1,720.44

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,034,481.200 NHDX Local 100.000000 0.00 0.00 0.00 1,034,481.201.000000

Base 100.000000 0.00 0.00 0.00 1,034,481.20

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

325,614.730 NHDY Local 100.000000 0.00 0.00 0.00 325,614.731.000000

Base 100.000000 0.00 0.00 0.00 325,614.73

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,024.200 NHEU Local 100.000000 0.00 0.00 0.00 1,024.201.000000

Base 100.000000 0.00 0.00 0.00 1,024.20



Prepared by State StreetPage 132

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,175.250 NHEX Local 100.000000 0.00 0.00 0.00 4,175.251.000000

Base 100.000000 0.00 0.00 0.00 4,175.25

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

44,296.880 NHFI Local 100.000000 0.00 0.00 0.00 44,296.881.000000

Base 100.000000 0.00 0.00 0.00 44,296.88

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,574,554.620 NHFS Local 100.000000 0.00 0.00 0.00 3,574,554.621.000000

Base 100.000000 0.00 0.00 0.00 3,574,554.62

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,343,594.880 NHHJ Local 100.000000 0.00 0.00 0.00 2,343,594.881.000000

Base 100.000000 0.00 0.00 0.00 2,343,594.88

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.020 NHHL Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02

1.000% 31 Dec 20308611249L1 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

900,000.230 NHHM Local 100.000000 0.00 0.00 0.00 900,000.231.000000

Base 100.000000 0.00 0.00 0.00 900,000.23

0.280% 31 Dec 20308611249L1 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

125,447.820 NHHO Local 100.000000 0.00 0.00 0.00 125,447.821.000000

Base 100.000000 0.00 0.00 0.00 125,447.82
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

21,375.000 NHHW Local 100.000000 0.00 0.00 0.00 21,375.001.000000

Base 100.000000 0.00 0.00 0.00 21,375.00

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,061.990 NHHY Local 100.000000 0.00 0.00 0.00 3,061.991.000000

Base 100.000000 0.00 0.00 0.00 3,061.99

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,334.930 NHHZ Local 100.000000 0.00 0.00 0.00 1,334.931.000000

Base 100.000000 0.00 0.00 0.00 1,334.93

31 Dec 2030 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

36,781.310 NHIB Local 100.000000 0.00 0.00 0.00 36,781.311.000000

Base 100.000000 0.00 0.00 0.00 36,781.31

0.277% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

25,766.000 NHDF Local 100.000000 0.00 0.00 0.00 25,766.001.000000

Base 100.000000 0.00 0.00 0.00 25,766.00

31 Dec 2030 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,359.300 NHDG Local 100.000000 0.00 0.00 0.00 16,359.301.000000

Base 100.000000 0.00 0.00 0.00 16,359.30

31 Dec 2030 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

54,700.460 NHDM Local 100.000000 0.00 0.00 0.00 54,700.461.000000

Base 100.000000 0.00 0.00 0.00 54,700.46
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,334.680 NHDU Local 100.000000 0.00 0.00 0.00 15,334.681.000000

Base 100.000000 0.00 0.00 0.00 15,334.68

31 Dec 2030 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

29,559.910 NHEU Local 100.000000 0.00 0.00 0.00 29,559.911.000000

Base 100.000000 0.00 0.00 0.00 29,559.91

31 Dec 2030 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,112,550.510 NHHJ Local 100.000000 0.00 0.00 0.00 1,112,550.511.000000

Base 100.000000 0.00 0.00 0.00 1,112,550.51

31 Dec 2030 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

618,605.970 NHHL Local 100.000000 0.00 0.00 0.00 618,605.971.000000

Base 100.000000 0.00 0.00 0.00 618,605.97

1.000% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

324,877.980 NHHM Local 100.000000 0.00 0.00 0.00 324,877.981.000000

Base 100.000000 0.00 0.00 0.00 324,877.98

0.277% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

281,109.560 NHHP Local 100.000000 0.00 0.00 0.00 281,109.561.000000

Base 100.000000 0.00 0.00 0.00 281,109.56

31 Dec 2030 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

41,456.650 NHHY Local 100.000000 0.00 0.00 0.00 41,456.651.000000

Base 100.000000 0.00 0.00 0.00 41,456.65
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,785.950 NHHZ Local 100.000000 0.00 0.00 0.00 4,785.951.000000

Base 100.000000 0.00 0.00 0.00 4,785.95

1.000% 31 Dec 20308611249L1 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.170 NHEN Local 100.000000 0.00 0.00 0.00 0.171.000000

Base 100.000000 0.00 0.00 0.00 0.17

31 Dec 2030 21 Sep 2010 CANCEL USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

-0.170 NHEN Local 100.000000 0.00 0.00 0.00 -0.171.000000

Base 100.000000 0.00 0.00 0.00 -0.17

0.285% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,230.440 NHDM Local 100.000000 0.00 0.00 0.00 7,230.441.000000

Base 100.000000 0.00 0.00 0.00 7,230.44

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

360,034.640 NHDY Local 100.000000 0.00 0.00 0.00 360,034.641.000000

Base 100.000000 0.00 0.00 0.00 360,034.64

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

630.900 NHDZ Local 100.000000 0.00 0.00 0.00 630.901.000000

Base 100.000000 0.00 0.00 0.00 630.90

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,312,669.250 NHEM Local 100.000000 0.00 0.00 0.00 1,312,669.251.000000

Base 100.000000 0.00 0.00 0.00 1,312,669.25
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,282.380 NHEU Local 100.000000 0.00 0.00 0.00 1,282.381.000000

Base 100.000000 0.00 0.00 0.00 1,282.38

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

191,747.500 NHFI Local 100.000000 0.00 0.00 0.00 191,747.501.000000

Base 100.000000 0.00 0.00 0.00 191,747.50

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

341,306.170 NHFJ Local 100.000000 0.00 0.00 0.00 341,306.171.000000

Base 100.000000 0.00 0.00 0.00 341,306.17

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

67,855.240 NHHG Local 100.000000 0.00 0.00 0.00 67,855.241.000000

Base 100.000000 0.00 0.00 0.00 67,855.24

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39,896.260 NHHL Local 100.000000 0.00 0.00 0.00 39,896.261.000000

Base 100.000000 0.00 0.00 0.00 39,896.26

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

159,680.940 NHHO Local 100.000000 0.00 0.00 0.00 159,680.941.000000

Base 100.000000 0.00 0.00 0.00 159,680.94

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

634,006.720 NHHP Local 100.000000 0.00 0.00 0.00 634,006.721.000000

Base 100.000000 0.00 0.00 0.00 634,006.72
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,107,830.820 NHHW Local 100.000000 0.00 0.00 0.00 2,107,830.821.000000

Base 100.000000 0.00 0.00 0.00 2,107,830.82

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,150.900 NHHY Local 100.000000 0.00 0.00 0.00 10,150.901.000000

Base 100.000000 0.00 0.00 0.00 10,150.90

31 Dec 2030 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,676.200 NHHZ Local 100.000000 0.00 0.00 0.00 3,676.201.000000

Base 100.000000 0.00 0.00 0.00 3,676.20

0.280% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,227,517.020 NHDF Local 100.000000 0.00 0.00 0.00 3,227,517.021.000000

Base 100.000000 0.00 0.00 0.00 3,227,517.02

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,464.820 NHDM Local 100.000000 0.00 0.00 0.00 12,464.821.000000

Base 100.000000 0.00 0.00 0.00 12,464.82

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

877,389.490 NHDU Local 100.000000 0.00 0.00 0.00 877,389.491.000000

Base 100.000000 0.00 0.00 0.00 877,389.49

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

73,552.580 NHDY Local 100.000000 0.00 0.00 0.00 73,552.581.000000

Base 100.000000 0.00 0.00 0.00 73,552.58
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

52,723.900 NHEB Local 100.000000 0.00 0.00 0.00 52,723.901.000000

Base 100.000000 0.00 0.00 0.00 52,723.90

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,104.000 NHEU Local 100.000000 0.00 0.00 0.00 4,104.001.000000

Base 100.000000 0.00 0.00 0.00 4,104.00

0.277% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

675.000 NHEY Local 100.000000 0.00 0.00 0.00 675.001.000000

Base 100.000000 0.00 0.00 0.00 675.00

0.280% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,855.110 NHHL Local 100.000000 0.00 0.00 0.00 5,855.111.000000

Base 100.000000 0.00 0.00 0.00 5,855.11

1.000% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

15,556.790 NHHM Local 100.000000 0.00 0.00 0.00 15,556.791.000000

Base 100.000000 0.00 0.00 0.00 15,556.79

0.280% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,824.980 NHHP Local 100.000000 0.00 0.00 0.00 10,824.981.000000

Base 100.000000 0.00 0.00 0.00 10,824.98

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

648,852.940 NHHV Local 100.000000 0.00 0.00 0.00 648,852.941.000000

Base 100.000000 0.00 0.00 0.00 648,852.94
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,221.250 NHHY Local 100.000000 0.00 0.00 0.00 12,221.251.000000

Base 100.000000 0.00 0.00 0.00 12,221.25

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

198.790 NHHZ Local 100.000000 0.00 0.00 0.00 198.791.000000

Base 100.000000 0.00 0.00 0.00 198.79

31 Dec 2030 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,107.700 NHIB Local 100.000000 0.00 0.00 0.00 3,107.701.000000

Base 100.000000 0.00 0.00 0.00 3,107.70

0.280% 31 Dec 20308611249L1 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,040.000 NHDF Local 100.000000 0.00 0.00 0.00 12,040.001.000000

Base 100.000000 0.00 0.00 0.00 12,040.00

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,917.000 NHDM Local 100.000000 0.00 0.00 0.00 14,917.001.000000

Base 100.000000 0.00 0.00 0.00 14,917.00

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

341,006.650 NHDX Local 100.000000 0.00 0.00 0.00 341,006.651.000000

Base 100.000000 0.00 0.00 0.00 341,006.65

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,441,952.990 NHDY Local 100.000000 0.00 0.00 0.00 1,441,952.991.000000

Base 100.000000 0.00 0.00 0.00 1,441,952.99
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

238,767.500 NHEM Local 100.000000 0.00 0.00 0.00 238,767.501.000000

Base 100.000000 0.00 0.00 0.00 238,767.50

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

583,465.340 NHEN Local 100.000000 0.00 0.00 0.00 583,465.341.000000

Base 100.000000 0.00 0.00 0.00 583,465.34

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

60,562.200 NHEU Local 100.000000 0.00 0.00 0.00 60,562.201.000000

Base 100.000000 0.00 0.00 0.00 60,562.20

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,158.050 NHEZ Local 100.000000 0.00 0.00 0.00 3,158.051.000000

Base 100.000000 0.00 0.00 0.00 3,158.05

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

485,173.370 NHHL Local 100.000000 0.00 0.00 0.00 485,173.371.000000

Base 100.000000 0.00 0.00 0.00 485,173.37

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

42,817.760 NHHO Local 100.000000 0.00 0.00 0.00 42,817.761.000000

Base 100.000000 0.00 0.00 0.00 42,817.76

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

747,382.110 NHHV Local 100.000000 0.00 0.00 0.00 747,382.111.000000

Base 100.000000 0.00 0.00 0.00 747,382.11
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,497.300 NHHY Local 100.000000 0.00 0.00 0.00 15,497.301.000000

Base 100.000000 0.00 0.00 0.00 15,497.30

31 Dec 2030 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,536.750 NHHZ Local 100.000000 0.00 0.00 0.00 10,536.751.000000

Base 100.000000 0.00 0.00 0.00 10,536.75

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,496.830 NHDG Local 100.000000 0.00 0.00 0.00 23,496.831.000000

Base 100.000000 0.00 0.00 0.00 23,496.83

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,680.000 NHDJ Local 100.000000 0.00 0.00 0.00 7,680.001.000000

Base 100.000000 0.00 0.00 0.00 7,680.00

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

129,344.850 NHDM Local 100.000000 0.00 0.00 0.00 129,344.851.000000

Base 100.000000 0.00 0.00 0.00 129,344.85

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

196,163.200 NHDX Local 100.000000 0.00 0.00 0.00 196,163.201.000000

Base 100.000000 0.00 0.00 0.00 196,163.20

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,361,765.570 NHDZ Local 100.000000 0.00 0.00 0.00 1,361,765.571.000000

Base 100.000000 0.00 0.00 0.00 1,361,765.57



Prepared by State StreetPage 142

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,257,955.650 NHEN Local 100.000000 0.00 0.00 0.00 3,257,955.651.000000

Base 100.000000 0.00 0.00 0.00 3,257,955.65

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

55,221.720 NHEU Local 100.000000 0.00 0.00 0.00 55,221.721.000000

Base 100.000000 0.00 0.00 0.00 55,221.72

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,327.120 NHEX Local 100.000000 0.00 0.00 0.00 4,327.121.000000

Base 100.000000 0.00 0.00 0.00 4,327.12

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,405.000 NHEY Local 100.000000 0.00 0.00 0.00 2,405.001.000000

Base 100.000000 0.00 0.00 0.00 2,405.00

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

21,679.340 NHEZ Local 100.000000 0.00 0.00 0.00 21,679.341.000000

Base 100.000000 0.00 0.00 0.00 21,679.34

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

44,687.500 NHFI Local 100.000000 0.00 0.00 0.00 44,687.501.000000

Base 100.000000 0.00 0.00 0.00 44,687.50

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,501,613.320 NHHJ Local 100.000000 0.00 0.00 0.00 4,501,613.321.000000

Base 100.000000 0.00 0.00 0.00 4,501,613.32
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

272,698.740 NHHL Local 100.000000 0.00 0.00 0.00 272,698.741.000000

Base 100.000000 0.00 0.00 0.00 272,698.74

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,025,615.930 NHHP Local 100.000000 0.00 0.00 0.00 5,025,615.931.000000

Base 100.000000 0.00 0.00 0.00 5,025,615.93

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

139,526.460 NHHY Local 100.000000 0.00 0.00 0.00 139,526.461.000000

Base 100.000000 0.00 0.00 0.00 139,526.46

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

148,829.620 NHHZ Local 100.000000 0.00 0.00 0.00 148,829.621.000000

Base 100.000000 0.00 0.00 0.00 148,829.62

31 Dec 2030 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,678.000 NHIB Local 100.000000 0.00 0.00 0.00 6,678.001.000000

Base 100.000000 0.00 0.00 0.00 6,678.00

1.000% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,881.700 NHEF Local 100.000000 0.00 0.00 0.00 3,881.701.000000

Base 100.000000 0.00 0.00 0.00 3,881.70

8611249L1 Total

0.00 0.000.00582,228,314.960 Local 582,228,314.96

Base 0.00 0.00 0.00 582,228,314.96



Prepared by State StreetPage 144

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR  Total

0.00Local630,045,540.720

0.00Base

0.00

0.00

0.00

0.00

630,045,540.72

630,045,540.72

CASH EQUIVALENTS  Total

630,045,540.720
Base 0.00 0.00 0.00 630,045,540.72

EQUITY
AUSTRALIAN DOLLAR

COMMON STOCK NPV600688006 14 Sep 2010 17 Sep 2010 AUD/AU8 0.01UBS AGADELAIDE BRIGHTON LTD

25,100.000 NHEG Local 3.381900 0.00 135.82 0.00 85,021.511.059883

Base 3.190824 0.00 128.15 0.00 80,217.83

15 Sep 2010 20 Sep 2010 AUD/AU8 0.01UBS AG

17,700.000 NHEG Local 3.425800 0.00 97.02 0.00 60,733.681.064623

Base 3.217853 0.00 91.13 0.00 57,047.12

16 Sep 2010 21 Sep 2010 AUD/AU8 0.01UBS AG

39,300.000 NHEG Local 3.396300 0.00 213.56 0.00 133,688.151.069519

Base 3.175540 0.00 199.68 0.00 124,998.39

30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

94,568.000 NHEH Local 3.518000 0.00 332.69 0.00 333,022.911.037452

Base 3.391000 0.00 320.68 0.00 321,000.79

600688006 Total

779.09 0.000.00176,668.000 Local 612,466.25

Base 0.00 739.64 0.00 583,264.13
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK NPV604199901 30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDRAMSAY HEALTH CARE LTD

37,484.000 NHEH Local 15.383800 0.00 576.65 0.00 577,223.011.037452

Base 14.828445 0.00 555.83 0.00 556,385.27

COMMON STOCK NPV606660009 08 Sep 2010 OPEN AUD/AU8AUTREPAT-DIV REAMCOR LIMITED

665.000 NHHJ Local 6.777759 0.00 0.00 0.00 4,507.211.088850

Base 6.224695 0.00 0.00 0.00 4,139.42

COMMON STOCK NPV608820007 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDBEACH ENERGY LTD

1,081,238.000 NHEH Local 0.674600 0.00 729.40 0.00 730,132.551.037452

Base 0.650247 0.00 703.07 0.00 703,774.78

COMMON STOCK NPV609128905 02 Sep 2010 30 Sep 2010 AUD/AU8AUTREPAT-DIV REBENDIGO AND ADELAIDE BANK

22.000 NHHJ Local 9.600000 0.00 0.00 0.00 211.201.098539

Base 8.738880 0.00 0.00 0.00 192.26

COMMON STOCK NPV612345900 23 Aug 2010 OPEN AUD/AU8AUTREPAT-DIV RECOCA COLA AMATIL LTD

5,666.000 NHHP Local 11.830012 0.00 0.00 0.00 67,028.851.119695

Base 10.565388 0.00 0.00 0.00 59,863.49

MISC. NPV620088906 30 Jun 2010 27 Aug 2010 AUD/AU8AUTREPAT-DIV RETRANSURBAN GROUP

58.000 NHHJ Local 4.268275 0.00 0.00 0.00 247.561.179315

Base 3.619283 0.00 0.00 0.00 209.92

COMMON STOCK NPV621486901 06 Sep 2010 28 Sep 2010 AUD/AU7AUTREPAT-DIV REORIGIN ENERGY LTD

1,112.000 NHHJ Local 15.575539 0.00 0.00 0.00 17,320.001.090453

Base 14.283549 0.00 0.00 0.00 15,883.31

COMMON STOCK NPV621503002 20 Aug 2010 OPEN AUD/AU8AUTREPAT-DIV RECOMMONWEALTH BANK OF AUSTRAL

116.000 NHHJ Local 51.937931 0.00 0.00 0.00 6,024.801.126126

Base 46.120888 0.00 0.00 0.00 5,350.02
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Base Currency: USD - US DOLLAR

COMMON STOCK NPV621867902 21 Jul 2010 22 Jul 2010 AUD/AU8NEW TO ORD NON CASHBORAL LTD

3.000 NHHJ Local 4.100000 0.00 0.00 0.00 12.301.143123

Base 3.586667 0.00 0.00 0.00 10.76

21 Jul 2010 21 Jul 2010 AUD/AU8RIGHTS EXERCISED

103.000 NHHJ Local 4.100000 0.00 0.00 0.00 422.301.133594

Base 3.616815 0.00 0.00 0.00 372.53

621867902 Total

0.00 0.000.00106.000 Local 434.60

Base 0.00 0.00 0.00 383.29

COMMON STOCK NPV622010007 13 Sep 2010 AUD/AU7AUTREPAT-DIV RERIO TINTO LTD

5.000 NHHJ Local 83.464000 0.00 0.00 0.00 417.321.068433

Base 78.118141 0.00 0.00 0.00 390.59

13 Sep 2010 CANCEL AUD/AU7AUTREPAT-DIV RE

-5.000 NHHJ Local 83.464000 0.00 0.00 0.00 -417.321.068433

Base 78.118141 0.00 0.00 0.00 -390.59

13 Sep 2010 13 Sep 2010 AUD/AU7AUTREPAT-DIV RE

5.000 NHHJ Local 83.464000 0.00 0.00 0.00 417.321.068433

Base 78.118141 0.00 0.00 0.00 390.59

622010007 Total

0.00 0.000.005.000 Local 417.32

Base 0.00 0.00 0.00 390.59

COMMON STOCK NPV629372905 10 Sep 2010 OPEN AUD/AU8AUTREPAT-DIV REONESTEEL LTD

440.000 NHHJ Local 3.050863 0.00 0.00 0.00 1,342.381.080264

Base 2.824183 0.00 0.00 0.00 1,242.64
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COMMON STOCK NPV631707007 16 Aug 2010 19 Aug 2010 AUD/AU8UBS AGST BARBARA LTD

96,800.000 NHEG Local 0.297000 0.00 46.00 0.00 28,795.601.114206

Base 0.266558 0.00 41.29 0.00 25,844.05

17 Aug 2010 20 Aug 2010 AUD/AU8UBS AG

59,600.000 NHEG Local 0.300000 0.00 28.61 0.00 17,908.611.102961

Base 0.271995 0.00 25.94 0.00 16,236.85

18 Aug 2010 23 Aug 2010 AUD/AU8UBS AG

310,600.000 NHEG Local 0.307300 0.00 152.72 0.00 95,600.101.111914

Base 0.276370 0.00 137.35 0.00 85,977.96

30 Aug 2010 02 Sep 2010 AUD/AU8UBS AG

265,712.000 NHEG Local 0.334100 0.00 142.04 0.00 88,916.421.118693

Base 0.298652 0.00 126.97 0.00 79,482.41

31 Aug 2010 03 Sep 2010 AUD/AU8UBS AG

108,188.000 NHEG Local 0.335700 0.00 58.11 0.00 36,376.821.122209

Base 0.299142 0.00 51.78 0.00 32,415.37

30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

1,378,764.000 NHEH Local 0.405900 0.00 559.64 0.00 560,199.951.037452

Base 0.391247 0.00 539.44 0.00 539,976.74

631707007 Total

987.12 0.000.002,219,664.000 Local 827,797.50

Base 0.00 922.77 0.00 779,933.38

COMMON STOCK NPV634969901 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDFKP PROPERTY GROUP

936,490.000 NHEH Local 0.843200 0.00 789.65 0.00 790,438.021.037452

Base 0.812760 0.00 761.14 0.00 761,903.22
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COMMON STOCK NPV635214901 30 Sep 2010 OPEN AUD/AU8 0.02JP MORGANSECURITIES AUSTRALIA LTDFLIGHT CENTRE LTD

34,877.000 NHEH Local 22.552100 0.00 786.55 0.00 787,336.141.037452

Base 21.737970 0.00 758.16 0.00 758,913.32

REIT NPV636137903 30 Jun 2010 26 Aug 2010 AUD/AU8AUTREPAT-DIV RECFS RETAIL PROPERTY TRUST

7.000 NHHJ Local 1.917142 0.00 0.00 0.00 13.421.179315

Base 1.625640 0.00 0.00 0.00 11.38

COMMON STOCK NPV640566907 19 Jul 2010 22 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)PANORAMIC RESOURCES LTD

17,865.000 NHHV Local 2.163300 0.00 19.33 0.00 38,666.681.150616

Base 1.880123 0.00 16.80 0.00 33,605.20

20 Jul 2010 23 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

39,400.000 NHHV Local 2.204800 0.00 43.43 0.00 86,912.551.137915

Base 1.937579 0.00 38.17 0.00 76,378.77

21 Jul 2010 26 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

16,446.000 NHHV Local 2.256700 0.00 18.55 0.00 37,132.241.133594

Base 1.990748 0.00 16.36 0.00 32,756.21

22 Jul 2010 27 Jul 2010 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

40,470.000 NHHV Local 2.288900 0.00 37.05 0.00 92,668.831.120951

Base 2.041927 0.00 33.05 0.00 82,669.83

23 Jul 2010 28 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

11,174.000 NHHV Local 2.288200 0.00 12.79 0.00 25,581.141.117818

Base 2.047024 0.00 11.44 0.00 22,884.89

26 Jul 2010 29 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

20,988.000 NHHV Local 2.396200 0.00 25.15 0.00 50,316.601.110864

Base 2.157060 0.00 22.64 0.00 45,295.01



Prepared by State StreetPage 149

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

28 Jul 2010 03 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

17,332.000 NHHV Local 2.375800 0.00 20.59 0.00 41,197.961.120134

Base 2.120996 0.00 18.38 0.00 36,779.49

02 Aug 2010 05 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,667.000 NHHV Local 2.460000 0.00 2.05 0.00 4,102.871.094811

Base 2.246963 0.00 1.87 0.00 3,747.56

06 Aug 2010 11 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

658.000 NHHV Local 2.470000 0.00 0.81 0.00 1,626.071.091346

Base 2.263260 0.00 0.74 0.00 1,489.97

09 Aug 2010 12 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

12,057.000 NHHV Local 2.452900 0.00 14.79 0.00 29,589.411.090750

Base 2.248820 0.00 13.56 0.00 27,127.58

10 Aug 2010 13 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

26,080.000 NHHV Local 2.410600 0.00 31.44 0.00 62,899.891.100715

Base 2.190031 0.00 28.56 0.00 57,144.57

11 Aug 2010 16 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

13,480.000 NHHV Local 2.310600 0.00 15.57 0.00 31,162.461.110556

Base 2.080579 0.00 14.02 0.00 28,060.23

12 Aug 2010 17 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

20,661.000 NHHV Local 2.219200 0.00 22.93 0.00 45,873.821.115636

Base 1.989179 0.00 20.55 0.00 41,118.99

13 Aug 2010 18 Aug 2010 AUD/AU8UBS SECURITIES ASIA LTD

3,058.000 NHHV Local 2.280000 0.00 3.49 0.00 6,975.731.116819

Base 2.041513 0.00 3.12 0.00 6,246.07

16 Aug 2010 19 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

42,264.000 NHHV Local 2.391400 0.00 50.54 0.00 101,120.671.114206

Base 2.146282 0.00 45.36 0.00 90,755.81
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17 Aug 2010 20 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

4,287.000 NHHV Local 2.430000 0.00 5.21 0.00 10,422.621.102961

Base 2.203160 0.00 4.72 0.00 9,449.67

19 Aug 2010 24 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

4,034.000 NHHV Local 2.449001 0.00 4.94 0.00 9,884.211.120072

Base 2.186467 0.00 4.41 0.00 8,824.62

20 Aug 2010 25 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

6,331.000 NHHV Local 2.426599 0.00 7.68 0.00 15,370.481.126126

Base 2.154820 0.00 6.82 0.00 13,648.99

24 Aug 2010 27 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

22,031.000 NHHV Local 2.434700 0.00 26.82 0.00 53,665.701.128477

Base 2.157510 0.00 23.77 0.00 47,555.87

25 Aug 2010 30 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

47,748.000 NHHV Local 2.339000 0.00 55.84 0.00 111,738.411.135847

Base 2.059256 0.00 49.16 0.00 98,374.53

26 Aug 2010 31 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,674.000 NHHV Local 2.250000 0.00 1.88 0.00 3,768.381.125873

Base 1.998449 0.00 1.67 0.00 3,347.07

27 Aug 2010 01 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

13,625.000 NHHV Local 2.327700 0.00 15.86 0.00 31,730.771.113648

Base 2.090158 0.00 14.24 0.00 28,492.64

30 Aug 2010 02 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

30,493.000 NHHV Local 2.440800 0.00 37.22 0.00 74,464.531.118693

Base 2.181832 0.00 33.27 0.00 66,563.87

31 Aug 2010 03 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

28,131.000 NHHV Local 2.421700 0.00 34.06 0.00 68,158.901.122209

Base 2.157976 0.00 30.35 0.00 60,736.37
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01 Sep 2010 06 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

257.000 NHHV Local 2.480000 0.00 0.32 0.00 637.681.099687

Base 2.255187 0.00 0.29 0.00 579.87

640566907 Total

508.34 0.000.00442,211.000 Local 1,035,668.60

Base 0.00 453.32 0.00 923,633.68

COMMON STOCK651561904 16 Aug 2010 19 Aug 2010 AUD/AU8UBS AGCOOPER ENERGY LTD

218,300.000 NHEG Local 0.433000 0.00 151.24 0.00 94,675.141.114206

Base 0.388618 0.00 135.74 0.00 84,970.95

17 Aug 2010 20 Aug 2010 AUD/AU8UBS AG

530,827.000 NHEG Local 0.434200 0.00 368.78 0.00 230,853.861.102961

Base 0.393668 0.00 334.35 0.00 209,303.74

18 Aug 2010 23 Aug 2010 AUD/AU8UBS AG

69,894.000 NHEG Local 0.435300 0.00 48.68 0.00 30,473.541.111914

Base 0.391487 0.00 43.78 0.00 27,406.38

19 Aug 2010 24 Aug 2010 AUD/AU8UBS AG

56,270.000 NHEG Local 0.441600 0.00 39.76 0.00 24,888.591.120072

Base 0.394260 0.00 35.50 0.00 22,220.53

651561904 Total

608.46 0.000.00875,291.000 Local 380,891.13

Base 0.00 549.37 0.00 343,901.60

MISC. NPV654362904 30 Jun 2010 18 Aug 2010 AUD/AU8AUTREPAT-DIV REMAP GROUP

702.000 NHHJ Local 3.035185 0.00 0.00 0.00 2,130.701.179315

Base 2.573685 0.00 0.00 0.00 1,806.73
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REIT NPV656570900 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDABACUS PROPERTY GROUP

544,539.000 NHEH Local 0.435000 0.00 236.87 0.00 237,111.341.037452

Base 0.419297 0.00 228.32 0.00 228,551.62

COMMON STOCK NPV658508007 03 Sep 2010 AUD/AU8AUTREPAT-DIV RESUNCORP GROUP LTD

79.000 NHHJ Local 8.972151 0.00 0.00 0.00 708.801.092180

Base 8.214901 0.00 0.00 0.00 648.98

03 Sep 2010 CANCEL AUD/AU8AUTREPAT-DIV RE

-79.000 NHHJ Local 8.972151 0.00 0.00 0.00 -708.801.092180

Base 8.214901 0.00 0.00 0.00 -648.98

03 Sep 2010 OPEN AUD/AU8AUTREPAT-DIV RE

897.000 NHHJ Local 8.978818 0.00 0.00 0.00 8,054.001.092180

Base 8.221006 0.00 0.00 0.00 7,374.24

658508007 Total

0.00 0.000.00897.000 Local 8,054.00

Base 0.00 0.00 0.00 7,374.24

COMMON STOCK NPV663708006 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDCONSOLIDATED MEDIA HOLDINGS

125,189.000 NHEH Local 3.318800 0.00 415.48 0.00 415,892.731.037452

Base 3.198991 0.00 400.48 0.00 400,879.01

COMMON STOCK NPV667304901 06 Jul 2010 06 Jul 2010 AUD/AU8AUTREPAT-DIV REINCITEC PIVOT LTD

21.000 NHHJ Local 3.035238 0.00 0.00 0.00 63.741.193950

Base 2.542182 0.00 0.00 0.00 53.39

COMMON STOCK NPV670995901 10 Sep 2010 OPEN AUD/AU8AUTREPAT-DIV REAMP LTD

107.000 NHHJ Local 5.038317 0.00 0.00 0.00 539.101.080264

Base 4.663968 0.00 0.00 0.00 499.04
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COMMON STOCK NPV671574002 02 Aug 2010 05 Aug 2010 AUD/AU8 0.03MACQUARIEBANK LIMITEDQBE INSURANCE GROUP LTD

65,300.000 NHHP Local 17.038100 0.00 2,225.18 0.00 1,114,813.111.094871

Base 15.561742 0.00 2,032.37 0.00 1,018,214.12

COMMON STOCK NPV672630902 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDCHALLENGER LTD

157,013.000 NHEH Local 4.245100 0.00 666.54 0.00 667,202.431.037452

Base 4.091852 0.00 642.48 0.00 643,116.43

COMMON STOCK NPV687326900 16 Aug 2010 20 Sep 2010 AUD/AU8AUTREPAT-DIV RETABCORP HOLDINGS LTD

84.000 NHHJ Local 6.348214 0.00 0.00 0.00 533.251.114206

Base 5.697523 0.00 0.00 0.00 478.59

COMMON STOCK NPV694883000 30 Aug 2010 30 Sep 2010 AUD/AU8AUTREPAT-DIV REWESFARMERS LTD

43.000 NHHJ Local 33.648837 0.00 0.00 0.00 1,446.901.118693

Base 30.078705 0.00 0.00 0.00 1,293.38

30 Aug 2010 30 Sep 2010 AUD/AU8AUTREPAT-DIV RE

103.000 NHHJ Local 33.749514 0.00 0.00 0.00 3,476.201.118693

Base 30.168700 0.00 0.00 0.00 3,107.38

694883000 Total

0.00 0.000.00146.000 Local 4,923.10

Base 0.00 0.00 0.00 4,400.76

COMMON STOCK NPV695757005 14 Sep 2010 17 Sep 2010 AUD/AU8 0.01UBS AGILUKA RESOURCES LTD

110,500.000 NHEG Local 6.117000 0.00 1,081.49 0.00 677,009.991.059883

Base 5.771392 0.00 1,020.39 0.00 638,759.17

15 Sep 2010 20 Sep 2010 AUD/AU8 0.01UBS AG

9,700.000 NHEG Local 6.068600 0.00 94.18 0.00 58,959.601.064623

Base 5.700234 0.00 88.46 0.00 55,380.73
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16 Sep 2010 21 Sep 2010 AUD/AU8 0.01UBS AG

9,900.000 NHEG Local 6.087400 0.00 96.42 0.00 60,361.681.069519

Base 5.691717 0.00 90.15 0.00 56,438.16

695757005 Total

1,272.09 0.000.00130,100.000 Local 796,331.27

Base 0.00 1,199.00 0.00 750,578.06

985FSH900 10 Aug 2010 16 Aug 2010 AUD/AU8RIGHTS ISSUE (NON CASH)IVANHOE AUSTRALIA LIMITED

24,452.000 NHEG Local 0.000000 0.00 0.00 0.00 0.001.100715

Base 0.000000 0.00 0.00 0.00 0.00

RTS EXP(30JUL10)989ZVV907 06 Jul 2010 AUD/AU7RIGHTS ISSUE (NON CASH)BORAL LIMITED RTS

105.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.169044

Base 0.000000 0.00 0.00 0.00 0.00

06 Jul 2010 CANCEL AUD/AU7RIGHTS ISSUE (NON CASH)

-105.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.169044

Base 0.000000 0.00 0.00 0.00 0.00

09 Jul 2010 12 Jul 2010 AUD/AU7RIGHTS ISSUE (NON CASH)

105.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.142596

Base 0.000000 0.00 0.00 0.00 0.00

989ZVV907 Total

0.00 0.000.00105.000 Local 0.00

Base 0.00 0.00 0.00 0.00

NPV (UNITS)B04C8F908 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDCONNECTEAST GROUP

1,270,235.000 NHEH Local 0.440000 0.00 558.90 0.00 559,462.301.037452

Base 0.424116 0.00 538.72 0.00 539,265.72
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COMMON STOCK NPVB0CRCP909 07 Sep 2010 OPEN AUD/AU8AUTREPAT-DIV RETATTS GROUP LTD

207.000 NHHJ Local 2.290338 0.00 0.00 0.00 474.101.093912

Base 2.093713 0.00 0.00 0.00 433.40

COMMON STOCK NPVB0T0H7905 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDGOODMAN FIELDER LTD

399,472.000 NHEH Local 1.331500 0.00 531.90 0.00 532,428.871.037452

Base 1.283433 0.00 512.70 0.00 513,208.20

COMMON STOCK NPVB0ZNPN904 30 Sep 2010 30 Sep 2010 AUD/AU8AUTREPAT-DIV REAGL ENERGY LTD

52.000 NHHJ Local 16.171153 0.00 0.00 0.00 840.901.032791

Base 15.657721 0.00 0.00 0.00 814.20

COMMON STOCKB17ZL5909 14 Sep 2010 17 Sep 2010 AUD/AU8 0.02UBS AGMINERAL RESOURCES LTD

56,203.000 NHEG Local 10.350900 0.00 930.80 0.00 582,682.431.059883

Base 9.766078 0.00 878.21 0.00 549,761.09

15 Sep 2010 20 Sep 2010 AUD/AU8 0.02UBS AG

7,400.000 NHEG Local 10.213800 0.00 120.93 0.00 75,703.051.064623

Base 9.593819 0.00 113.59 0.00 71,107.85

16 Sep 2010 21 Sep 2010 AUD/AU8 0.02UBS AG

7,297.000 NHEG Local 10.037800 0.00 117.19 0.00 73,363.021.069519

Base 9.385341 0.00 109.57 0.00 68,594.41

30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTD

35,771.000 NHEH Local 10.499100 0.00 375.56 0.00 375,938.871.037452

Base 10.120083 0.00 362.00 0.00 362,367.48

B17ZL5909 Total

1,544.48 0.000.00106,671.000 Local 1,107,687.37

Base 0.00 1,463.37 0.00 1,051,830.83
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COMMON STOCK NPVB1GHQJ904 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDTOWER AUSTRALIA GROUP LTD

90,857.000 NHEH Local 2.332100 0.00 211.89 0.00 212,099.501.037452

Base 2.247911 0.00 204.24 0.00 204,442.71

COMMON STOCK NPVB29150909 30 Aug 2010 AUD/AU8AUTREPAT-DIV REWESFARMERS LTD PPS

103.000 NHHJ Local 33.749514 0.00 0.00 0.00 3,476.201.118693

Base 30.168700 0.00 0.00 0.00 3,107.38

30 Aug 2010 CANCEL AUD/AU8AUTREPAT-DIV RE

-103.000 NHHJ Local 33.749514 0.00 0.00 0.00 -3,476.201.118693

Base 30.168700 0.00 0.00 0.00 -3,107.38

B29150909 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB3CB88901 15 Jul 2010 20 Jul 2010 AUD/AU8UBS AGIVANHOE AUSTRALIA LTD

5,495.000 NHEG Local 2.917900 0.00 25.65 0.00 16,059.511.138952

Base 2.561917 0.00 22.52 0.00 14,100.25

16 Jul 2010 21 Jul 2010 AUD/AU8UBS AG

1,740.000 NHEG Local 2.978800 0.00 8.29 0.00 5,191.401.148699

Base 2.593195 0.00 7.22 0.00 4,519.37

19 Jul 2010 22 Jul 2010 AUD/AU8UBS AG

6,711.000 NHEG Local 2.930601 0.00 31.47 0.00 19,698.731.150616

Base 2.546984 0.00 27.35 0.00 17,120.16

21 Jul 2010 26 Jul 2010 AUD/AU8UBS AG

80,715.000 NHEG Local 2.929100 0.00 378.28 0.00 236,800.591.133594

Base 2.583906 0.00 333.70 0.00 208,893.65
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22 Jul 2010 27 Jul 2010 AUD/AU8UBS AG

3,147.000 NHEG Local 2.930000 0.00 14.75 0.00 9,235.461.120951

Base 2.613852 0.00 13.16 0.00 8,238.95

B3CB88901 Total

458.44 0.000.0097,808.000 Local 286,985.69

Base 0.00 403.95 0.00 252,872.38

COMMON STOCKB3WQLK904 09 Jul 2010 21 Jul 2010 AUD/AU8UBS SECURITIES ASIA LTDBORAL LTD

3.000 NHHJ Local 4.100000 0.00 0.00 0.00 12.301.142596

Base 3.588320 0.00 0.00 0.00 10.76

AUSTRALIAN DOLLAR  Total

0.00Local8,826,080.000

0.00Base

0.00

0.00

13,887.03

13,068.93

11,787,086.34

11,118,205.89

BRAZILIAN REAL

PREFERENCE245877006 01 Jul 2010 BRL/BR3CONVERSION NON CASHITAUSA INVESTIMENTOS ITAU PR

953.000 NHHJ Local 9.500000 0.00 0.00 0.00 9,053.501.813446

Base 5.238646 0.00 0.00 0.00 4,992.43

01 Jul 2010 CANCEL BRL/BR3CONVERSION NON CASH

-953.000 NHHJ Local 9.500000 0.00 0.00 0.00 -9,053.501.813446

Base 5.238646 0.00 0.00 0.00 -4,992.43

01 Jul 2010 06 Jul 2010 BRL/BR3CONVERSION NON CASH

953.000 NHHJ Local 9.500000 0.00 0.00 0.00 9,053.501.813446

Base 5.238646 0.00 0.00 0.00 4,992.43

245877006 Total

0.00 0.000.00953.000 Local 9,053.50

Base 0.00 0.00 0.00 4,992.43
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EX DATE 02AUG10985CFL902 02 Aug 2010 05 Aug 2010 BRL/BR3RIGHTS ISSUE (NON CASH)TAM SA RTS

101.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.745200

Base 0.000000 0.00 0.00 0.00 0.00

RECEIPTB4Z7W4905 14 Sep 2010 14 Sep 2010 BRL/BR3RIGHTS EXERCISEDTAM SA   RCT ORD

101.000 NHHJ Local 25.690000 0.00 0.00 0.00 2,594.691.715200

Base 14.977845 0.00 0.00 0.00 1,512.76

COMMON STOCK NPVB55DVB907 14 Jul 2010 BRL/BR3NEW TO ORD NON CASHCETIP SA BALCAO ORGANIZADO

856.000 NHHP Local 12.930000 0.00 0.00 0.00 11,068.081.794087

Base 7.207009 0.00 0.00 0.00 6,169.20

14 Jul 2010 CANCEL BRL/BR3NEW TO ORD NON CASH

-856.000 NHHP Local 12.930000 0.00 0.00 0.00 -11,068.081.794087

Base 7.207009 0.00 0.00 0.00 -6,169.20

14 Jul 2010 19 Jul 2010 BRL/BR3NEW TO ORD NON CASH

856.000 NHHP Local 12.930000 0.00 0.00 0.00 11,068.081.794087

Base 7.207009 0.00 0.00 0.00 6,169.20

B55DVB907 Total

0.00 0.000.00856.000 Local 11,068.08

Base 0.00 0.00 0.00 6,169.20

BRAZILIAN REAL  Total

0.00Local2,011.000

0.00Base

0.00

0.00

0.00

0.00

22,716.27

12,674.39

CANADIAN DOLLAR

COMMON STOCK NPV01626P957 14 Sep 2010 17 Sep 2010 CAD/CAN 0.04CANTOR FITZGERALD AND COALIMENTATION COUCHE TARD  B

8,700.000 NHEG Local 22.960700 0.00 348.00 0.00 200,106.091.022200

Base 22.462043 0.00 340.44 0.00 195,760.21
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15 Sep 2010 20 Sep 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

1,400.000 NHEG Local 22.238000 0.00 56.00 0.00 31,189.201.028250

Base 21.627036 0.00 54.46 0.00 30,332.31

01626P957 Total

404.00 0.000.0010,100.000 Local 231,295.29

Base 0.00 394.90 0.00 226,092.52

COMMON STOCK NPV106902968 17 Sep 2010 22 Sep 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLCBREAKWATER RESOURCES LTD

3,200.000 NHHV Local 4.217100 0.00 6.75 0.00 13,501.471.033100

Base 4.081986 0.00 6.53 0.00 13,068.89

20 Sep 2010 23 Sep 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

8,800.000 NHHV Local 4.204500 0.00 18.50 0.00 37,018.101.028100

Base 4.089583 0.00 17.99 0.00 36,006.32

21 Sep 2010 24 Sep 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

7,800.000 NHHV Local 4.224200 0.00 16.48 0.00 32,965.241.031550

Base 4.095003 0.00 15.98 0.00 31,957.00

22 Sep 2010 27 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

12,600.000 NHHV Local 4.295000 0.00 88.20 0.00 54,205.201.032750

Base 4.158799 0.00 85.40 0.00 52,486.27

23 Sep 2010 28 Sep 2010 CAD/CANITG CANADA

3,800.000 NHHV Local 4.217300 0.00 6.41 0.00 16,032.151.030950

Base 4.090693 0.00 6.22 0.00 15,550.85

24 Sep 2010 29 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

8,700.000 NHHV Local 4.336500 0.00 60.90 0.00 37,788.451.026250

Base 4.225579 0.00 59.34 0.00 36,821.88
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27 Sep 2010 30 Sep 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

600.000 NHHV Local 4.400000 0.00 1.32 0.00 2,641.321.026000

Base 4.288499 0.00 1.29 0.00 2,574.39

28 Sep 2010 OPEN CAD/CAN 0.01UBS SECURITIES CANADA INC

4,000.000 NHHV Local 4.511700 0.00 28.00 0.00 18,074.801.030600

Base 4.377741 0.00 27.17 0.00 17,538.13

106902968 Total

226.56 0.000.0049,500.000 Local 212,226.73

Base 0.00 219.92 0.00 206,003.73

COMMON STOCK NPV152006953 16 Aug 2010 19 Aug 2010 CAD/CAN 0.04CANTOR FITZGERALD AND COCENTERRA GOLD INC

7,500.000 NHEG Local 13.866900 0.00 300.00 0.00 104,301.751.043050

Base 13.294569 0.00 287.62 0.00 99,996.88

17 Aug 2010 20 Aug 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

3,100.000 NHEG Local 14.365300 0.00 124.00 0.00 44,656.431.031150

Base 13.931339 0.00 120.25 0.00 43,307.40

18 Aug 2010 23 Aug 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

6,000.000 NHEG Local 15.193400 0.00 240.00 0.00 91,400.401.028750

Base 14.768797 0.00 233.29 0.00 88,846.08

152006953 Total

664.00 0.000.0016,600.000 Local 240,358.58

Base 0.00 641.16 0.00 232,150.36

COMMON STOCK NPV22163N957 17 Sep 2010 22 Sep 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLCCOTT CORPORATION

1,000.000 NHHV Local 7.754300 0.00 3.88 0.00 7,758.181.033100

Base 7.505856 0.00 3.76 0.00 7,509.61
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20 Sep 2010 23 Sep 2010 CAD/CANITG CANADA

5,400.000 NHHV Local 7.792400 0.00 16.83 0.00 42,095.791.028100

Base 7.579418 0.00 16.37 0.00 40,945.23

22 Sep 2010 27 Sep 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

1,700.000 NHHV Local 8.147200 0.00 6.92 0.00 13,857.161.032750

Base 7.888840 0.00 6.70 0.00 13,417.73

27 Sep 2010 30 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

4,500.000 NHHV Local 8.380400 0.00 31.50 0.00 37,743.301.026000

Base 8.168031 0.00 30.70 0.00 36,786.84

28 Sep 2010 OPEN CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

23,000.000 NHHV Local 8.299100 0.00 95.44 0.00 190,974.741.030600

Base 8.052688 0.00 92.61 0.00 185,304.42

29 Sep 2010 OPEN CAD/CANITG CANADA

22,200.000 NHHV Local 8.102800 0.00 71.95 0.00 179,954.111.030000

Base 7.866796 0.00 69.85 0.00 174,712.73

30 Sep 2010 OPEN CAD/CAX 0.02J.P. MORGAN CLEARING CORP.

45,800.000 NHHV Local 8.115000 0.00 916.00 0.00 372,583.001.029450

Base 7.882850 0.00 889.80 0.00 361,924.33

22163N957 Total

1,142.52 0.000.00103,600.000 Local 844,966.28

Base 0.00 1,109.79 0.00 820,600.89

COMMON STOCK NPV264901950 14 Sep 2010 17 Sep 2010 CAD/CAN 0.04JEFFERIES+ COMPANY INCDUNDEE CORP  CL A

4,800.000 NHEG Local 12.360100 0.00 192.00 0.00 59,520.481.022200

Base 12.091665 0.00 187.83 0.00 58,227.82
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15 Sep 2010 20 Sep 2010 CAD/CAN 0.04JEFFERIES+ COMPANY INC

7,400.000 NHEG Local 12.623600 0.00 296.00 0.00 93,710.641.028250

Base 12.276781 0.00 287.87 0.00 91,136.05

16 Sep 2010 21 Sep 2010 CAD/CAN 0.04JEFFERIES+ COMPANY INC

5,100.000 NHEG Local 12.778100 0.00 204.00 0.00 65,372.311.027400

Base 12.437318 0.00 198.56 0.00 63,628.88

17 Sep 2010 22 Sep 2010 CAD/CAN 0.04JEFFERIES+ COMPANY INC

16,900.000 NHEG Local 12.834800 0.00 676.00 0.00 217,584.121.033100

Base 12.423580 0.00 654.34 0.00 210,612.84

20 Sep 2010 23 Sep 2010 CAD/CAN 0.04JEFFERIES+ COMPANY INC

2,800.000 NHEG Local 12.857200 0.00 112.00 0.00 36,112.161.028100

Base 12.505787 0.00 108.94 0.00 35,125.14

27 Sep 2010 30 Sep 2010 CAD/CAN 0.04JEFFERIES+ COMPANY INC

1,800.000 NHEG Local 13.425100 0.00 72.00 0.00 24,237.181.026000

Base 13.084893 0.00 70.18 0.00 23,622.98

28 Sep 2010 OPEN CAD/CAN 0.04JEFFERIES+ COMPANY INC

1,900.000 NHEG Local 13.537000 0.00 76.00 0.00 25,796.301.030600

Base 13.135067 0.00 73.74 0.00 25,030.37

29 Sep 2010 OPEN CAD/CAN 0.04JEFFERIES+ COMPANY INC

1,600.000 NHEG Local 13.501700 0.00 64.00 0.00 21,666.721.030000

Base 13.108447 0.00 62.14 0.00 21,035.65

264901950 Total

1,692.00 0.000.0042,300.000 Local 543,999.91

Base 0.00 1,643.60 0.00 528,419.73
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COMMON STOCK NPV81234D950 08 Jul 2010 13 Jul 2010 CAD/CAN 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXSEARS CANADA INC

100.000 NHEG Local 26.003300 0.00 4.00 0.00 2,604.331.044500

Base 24.895452 0.00 3.83 0.00 2,493.37

09 Jul 2010 14 Jul 2010 CAD/CAN 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUX

500.000 NHEG Local 26.182200 0.00 20.00 0.00 13,111.101.032800

Base 25.350697 0.00 19.36 0.00 12,694.71

12 Jul 2010 15 Jul 2010 CAD/CAN 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUX

500.000 NHEG Local 26.106700 0.00 20.00 0.00 13,073.351.037800

Base 25.155810 0.00 19.27 0.00 12,597.18

13 Jul 2010 16 Jul 2010 CAD/CAN 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUX

7,700.000 NHEG Local 26.382000 0.00 308.00 0.00 203,449.401.028450

Base 25.652195 0.00 299.48 0.00 197,821.38

81234D950 Total

352.00 0.000.008,800.000 Local 232,238.18

Base 0.00 341.94 0.00 225,606.64

COMMON STOCK NPV87425E954 20 Jul 2010 23 Jul 2010 CAD/CAN 0.01G TRADE SERVICES LTDTALISMAN ENERGY INC

16,800.000 NHEB Local 16.548700 0.00 222.41 0.00 278,240.571.052650

Base 15.720990 0.00 211.29 0.00 264,323.92

21 Jul 2010 26 Jul 2010 CAD/CAN 0.01G TRADE SERVICES LTD

69,200.000 NHEB Local 16.546700 0.00 916.03 0.00 1,145,947.671.042600

Base 15.870612 0.00 878.60 0.00 1,099,124.95

22 Jul 2010 27 Jul 2010 CAD/CAN 0.04RBC DOMINION SECURITIES INC.

2,000.000 NHEB Local 16.700000 0.00 80.00 0.00 33,480.001.037450

Base 16.097161 0.00 77.11 0.00 32,271.43
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23 Jul 2010 28 Jul 2010 CAD/CAN 0.04RBC DOMINION SECURITIES INC.

19,600.000 NHEB Local 16.540300 0.00 784.00 0.00 324,973.881.037100

Base 15.948607 0.00 755.95 0.00 313,348.65

11 Aug 2010 16 Aug 2010 CAD/CAN 0.04RBC DOMINION SECURITIES INC.

8,400.000 NHEB Local 17.503500 0.00 336.00 0.00 147,365.401.045600

Base 16.740149 0.00 321.35 0.00 140,938.60

12 Aug 2010 17 Aug 2010 CAD/CAN 0.04RBC DOMINION SECURITIES INC.

8,000.000 NHEB Local 17.359800 0.00 320.00 0.00 139,198.401.043350

Base 16.638520 0.00 306.70 0.00 133,414.87

13 Aug 2010 18 Aug 2010 CAD/CAN 0.04RBC DOMINION SECURITIES INC.

12,600.000 NHEB Local 17.111400 0.00 504.00 0.00 216,107.641.040100

Base 16.451687 0.00 484.57 0.00 207,775.83

28 Sep 2010 OPEN CAD/CAN 0.043 UBS SECURITIES CANADA INC

400.000 NHEB Local 16.860700 0.00 16.00 0.00 6,760.281.030600

Base 16.360082 0.00 15.52 0.00 6,559.56

28 Sep 2010 OPEN CAD/CAN 0.043 UBS SECURITIES CANADA INC

1,200.000 NHEB Local 16.860700 0.00 48.00 0.00 20,280.841.030600

Base 16.360082 0.00 46.57 0.00 19,678.67

30 Sep 2010 OPEN CAD/CAN 0.041 UBS SECURITIES CANADA INC

2,800.000 NHEB Local 17.874900 0.00 112.00 0.00 50,161.721.029450

Base 17.363544 0.00 108.80 0.00 48,726.72

30 Sep 2010 OPEN CAD/CAN 0.041 UBS SECURITIES CANADA INC

15,200.000 NHEB Local 17.874900 0.00 608.00 0.00 272,306.481.029450

Base 17.363544 0.00 590.61 0.00 264,516.47

87425E954 Total

3,946.44 0.000.00156,200.000 Local 2,634,822.88

Base 0.00 3,797.07 0.00 2,530,679.67
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COMMON STOCK NPV89366H954 20 Aug 2010 25 Aug 2010 CAD/CAN 0.04CANTOR FITZGERALD AND COTRANSFORCE INC

55,800.000 NHEG Local 9.921400 0.00 2,232.00 0.00 555,846.121.049950

Base 9.449402 0.00 2,125.82 0.00 529,402.47

23 Aug 2010 26 Aug 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

21,400.000 NHEG Local 10.000500 0.00 856.00 0.00 214,866.701.051250

Base 9.512961 0.00 814.27 0.00 204,391.63

89366H954 Total

3,088.00 0.000.0077,200.000 Local 770,712.82

Base 0.00 2,940.09 0.00 733,794.10

COMMON STOCK NPV91911K953 28 Sep 2010 CAD/CAXCUSIP CHANGE NON CASHVALEANT PHARMACEUTICALS INTE

4,071.000 NHHJ Local 17.139319 0.00 0.00 0.00 69,774.171.043312

Base 16.427791 0.00 0.00 0.00 66,877.54

28 Sep 2010 CANCEL CAD/CAXCUSIP CHANGE NON CASH

-4,071.000 NHHJ Local 17.139319 0.00 0.00 0.00 -69,774.171.043312

Base 16.427791 0.00 0.00 0.00 -66,877.54

28 Sep 2010 CAD/CAXCUSIP CHANGE NON CASH

67,900.000 NHHV Local 10.190000 0.00 0.00 0.00 691,901.001.249400

Base 8.155915 0.00 0.00 0.00 553,786.62

28 Sep 2010 CANCEL CAD/CAXCUSIP CHANGE NON CASH

-67,900.000 NHHV Local 10.190000 0.00 0.00 0.00 -691,901.001.249400

Base 8.155915 0.00 0.00 0.00 -553,786.62

28 Sep 2010 30 Sep 2010 CAD/CAXCUSIP CHANGE NON CASH

4,071.000 NHHJ Local 17.139319 0.00 0.00 0.00 69,774.171.043312

Base 16.427791 0.00 0.00 0.00 66,877.54
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28 Sep 2010 30 Sep 2010 CAD/CAXCUSIP CHANGE NON CASH

67,900.000 NHHV Local 10.190000 0.00 0.00 0.00 691,901.001.249400

Base 8.155915 0.00 0.00 0.00 553,786.62

91911K953 Total

0.00 0.000.0071,971.000 Local 761,675.17

Base 0.00 0.00 0.00 620,664.16

CANADIAN DOLLAR  Total

0.00Local536,271.000

0.00Base

0.00

0.00

11,515.52

11,088.47

6,472,295.84

6,124,011.80

DANISH KRONE

COMMON STOCK DKK1.596465906 29 Sep 2010 OPEN DKK/DK2 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXVESTAS WIND SYSTEMS A/S

38,020.000 NHEB Local 204.789400 0.00 6,228.87 0.00 7,792,321.865.464750

Base 37.474615 0.00 1,139.83 0.00 1,425,924.67

DANISH KRONE  Total

0.00Local38,020.000

0.00Base

0.00

0.00

6,228.87

1,139.83

7,792,321.86

1,425,924.67

EURO CURRENCY

AUSTRIA

COMMON STOCK471991000 19 Aug 2010 24 Aug 2010 EUR/AT2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXRHI AG

4,683.000 NHEH Local 22.404500 0.00 52.46 0.00 104,972.730.779089

Base 28.757305 0.00 67.34 0.00 134,737.79

4,683.000

0.00

0.00

67.34

52.46

0.00

0.00 104,972.73

134,737.79

Local

Base

AUSTRIA Total

FINLAND
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COMMON STOCK444747000 19 Aug 2010 24 Aug 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXHUHTAMAKI OYJ

7,604.000 NHEH Local 9.179100 0.00 34.90 0.00 69,832.780.779089

Base 11.781838 0.00 44.80 0.00 89,633.89

COMMON STOCK NPV451361901 30 Sep 2010 OPEN EUR/FI2INVESTMENT TECHNOLOGY GROUP LTDKEMIRA OYJ

1,084.000 NHEH Local 10.132400 0.00 3.84 0.00 10,987.360.735294

Base 13.780066 0.00 5.22 0.00 14,942.81

30 Sep 2010 OPEN EUR/FI2UBS AG

9,134.000 NHEH Local 10.107801 0.00 32.31 0.00 92,356.960.735294

Base 13.746612 0.00 43.94 0.00 125,605.49

451361901 Total

36.15 0.000.0010,218.000 Local 103,344.32

Base 0.00 49.16 0.00 140,548.30

COMMON STOCK EUR1.7507143907 16 Aug 2010 19 Aug 2010 EUR/FI2 0.01UBS AGM REAL OYJ B SHARES

118,200.000 NHEG Local 2.855200 0.00 539.98 0.00 338,024.620.778998

Base 3.665221 0.00 693.17 0.00 433,922.32

136,022.000

0.00

0.00

787.13

611.03

0.00

0.00 511,201.72

664,104.51

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR8.0416343002 30 Sep 2010 OPEN EUR/FR4 0.02UBS AGCAP GEMINI

23,168.000 NHEH Local 36.880800 0.00 299.06 0.00 854,753.430.735294

Base 50.157896 0.00 406.72 0.00 1,162,464.85

COMMON STOCK EUR7.0440044907 17 Sep 2010 22 Sep 2010 EUR/FR4 0.01UBS AGFAURECIA

4,100.000 NHHV Local 16.102400 0.00 33.01 0.00 66,052.850.766636

Base 21.003971 0.00 43.06 0.00 86,159.34
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20 Sep 2010 23 Sep 2010 EUR/FR4 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,200.000 NHHV Local 16.448200 0.00 18.09 0.00 36,204.130.764906

Base 21.503557 0.00 23.65 0.00 47,331.48

21 Sep 2010 24 Sep 2010 EUR/FR4 0.01UBS AG

3,800.000 NHHV Local 16.548900 0.00 31.44 0.00 62,917.260.761296

Base 21.737800 0.00 41.30 0.00 82,644.94

22 Sep 2010 27 Sep 2010 EUR/FR4 0.01CREDIT SUISSE SECURITIES (USA) LLC

308.000 NHHV Local 16.201600 0.00 2.50 0.00 4,992.590.747133

Base 21.685028 0.00 3.35 0.00 6,682.33

23 Sep 2010 28 Sep 2010 EUR/FR4 0.01UBS AG

3,200.000 NHHV Local 16.352400 0.00 26.16 0.00 52,353.840.749344

Base 21.822287 0.00 34.91 0.00 69,866.23

24 Sep 2010 29 Sep 2010 EUR/FR4 0.01UBS AG

1,097.000 NHHV Local 17.056400 0.00 9.36 0.00 18,720.230.742032

Base 22.986071 0.00 12.61 0.00 25,228.33

27 Sep 2010 30 Sep 2010 EUR/FR4 0.01UBS AG

1,900.000 NHHV Local 17.209500 0.00 16.35 0.00 32,714.400.742115

Base 23.189802 0.00 22.03 0.00 44,082.66

28 Sep 2010 OPEN EUR/FR4 0.01CREDIT SUISSE SECURITIES (USA) LLC

603.000 NHHV Local 16.951000 0.00 5.11 0.00 10,226.560.736296

Base 23.021991 0.00 6.94 0.00 13,889.20

440044907 Total

142.02 0.000.0017,208.000 Local 284,181.86

Base 0.00 187.85 0.00 375,884.51
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COMMON STOCK EUR6.1454721002 30 Sep 2010 OPEN EUR/FR4 0.01UBS AGLAGARDERE S.C.A.

17,459.000 NHEH Local 28.743500 0.00 175.64 0.00 502,008.410.735294

Base 39.091166 0.00 238.87 0.00 682,731.55

COMMON STOCK NPV456229905 14 Sep 2010 17 Sep 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSILICON ON INSULATOR SOITEC

19,820.000 NHEG Local 7.378900 0.00 234.00 0.00 146,483.800.768462

Base 9.602166 0.00 304.50 0.00 190,619.45

15 Sep 2010 20 Sep 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

4,980.000 NHEG Local 7.306900 0.00 58.22 0.00 36,446.580.768787

Base 9.504453 0.00 75.73 0.00 47,407.90

456229905 Total

292.22 0.000.0024,800.000 Local 182,930.38

Base 0.00 380.23 0.00 238,027.35

COMMON STOCK EUR3.0493757900 22 Sep 2010 27 Sep 2010 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDVALEO SA

3,155.000 NHHV Local 31.315500 0.00 39.52 0.00 98,839.920.747133

Base 41.914224 0.00 52.90 0.00 132,292.27

23 Sep 2010 28 Sep 2010 EUR/FR4 0.02CREDIT SUISSE SECURITIES (USA) LLC

3,500.000 NHHV Local 31.214100 0.00 54.62 0.00 109,303.970.749344

Base 41.655234 0.00 72.89 0.00 145,866.21

27 Sep 2010 30 Sep 2010 EUR/FR4 0.02MERRILL LYNCH INTERNATIONAL

3,400.000 NHHV Local 33.292900 0.00 45.28 0.00 113,241.140.742115

Base 44.862184 0.00 61.01 0.00 152,592.44

29 Sep 2010 OPEN EUR/FR4 0.02UBS AG

800.000 NHHV Local 33.348500 0.00 13.34 0.00 26,692.140.733353

Base 45.474008 0.00 18.19 0.00 36,397.40
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30 Sep 2010 OPEN EUR/FR4 0.02CREDIT SUISSE SECURITIES (USA) LLC

1,345.000 NHHV Local 34.014401 0.00 22.88 0.00 45,772.250.735294

Base 46.259593 0.00 31.12 0.00 62,250.27

19 Aug 2010 24 Aug 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

9,883.000 NHEH Local 28.469300 0.00 140.68 0.00 281,502.770.779089

Base 36.541781 0.00 180.57 0.00 361,322.99

493757900 Total

316.32 0.000.0022,083.000 Local 675,352.19

Base 0.00 416.68 0.00 890,721.58

COMMON STOCK EUR1.0561709908 30 Jul 2010 EUR/FR4AUTREPAT-STK/$ DIVNEOPOST SA

260.000 NHHJ Local 53.370000 0.00 0.00 0.00 13,876.200.767578

Base 69.530393 0.00 0.00 0.00 18,077.90

30 Jul 2010 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-260.000 NHHJ Local 53.370000 0.00 0.00 0.00 -13,876.200.767578

Base 69.530393 0.00 0.00 0.00 -18,077.90

30 Jul 2010 11 Aug 2010 EUR/FR4AUTREPAT-STK/$ DIV

73.000 NHHJ Local 53.370000 0.00 0.00 0.00 3,896.010.765199

Base 69.746563 0.00 0.00 0.00 5,091.50

30 Jul 2010 11 Aug 2010 EUR/FR4AUTREPAT-STK/$ DIV

186.000 NHHJ Local 53.370000 0.00 0.00 0.00 9,926.820.765199

Base 69.746563 0.00 0.00 0.00 12,972.86

561709908 Total

0.00 0.000.00259.000 Local 13,822.83

Base 0.00 0.00 0.00 18,064.36
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COMMON STOCK708842901 29 Sep 2010 OPEN EUR/FR4 0.011 CREDIT AGRICOLE INDOSUEZ CHEUVREUXAXA SA

26,850.000 NHEB Local 13.008000 0.00 279.41 0.00 349,544.210.733353

Base 17.737706 0.00 381.00 0.00 476,638.41

COMMON STOCK NPV729433904 15 Jul 2010 20 Jul 2010 EUR/FR4 0.09JEFFERIES+ COMPANY INCZODIAC AEROSPACE

3,500.000 NHEG Local 43.911700 0.00 245.91 0.00 153,936.860.775675

Base 56.610952 0.00 317.03 0.00 198,455.36

16 Jul 2010 21 Jul 2010 EUR/FR4 0.09JEFFERIES+ COMPANY INC

9,300.000 NHEG Local 43.463900 0.00 646.74 0.00 404,861.010.774054

Base 56.150992 0.00 835.52 0.00 523,039.75

729433904 Total

892.65 0.000.0012,800.000 Local 558,797.87

Base 0.00 1,152.55 0.00 721,495.11

REIT EUR3.0774563902 19 Aug 2010 24 Aug 2010 EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXFONCIERE DES REGIONS

4,008.000 NHEH Local 72.031000 0.00 144.35 0.00 288,844.600.779089

Base 92.455419 0.00 185.28 0.00 370,746.60

COMMON STOCK NPV775943905 30 Sep 2010 OPEN EUR/FR4 0.04INVESTMENT TECHNOLOGY GROUP LTDILIAD SA

71.000 NHEH Local 75.975800 0.00 1.89 0.00 5,396.170.735294

Base 103.327105 0.00 2.57 0.00 7,338.79

30 Sep 2010 OPEN EUR/FR4 0.04UBS AG

5,428.000 NHEH Local 76.353700 0.00 145.06 0.00 414,592.940.735294

Base 103.841049 0.00 197.28 0.00 563,846.49

775943905 Total

146.95 0.000.005,499.000 Local 419,989.11

Base 0.00 199.85 0.00 571,185.28
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COMMON STOCK NPVB01MJR901 06 Jul 2010 09 Jul 2010 EUR/FR4 0.22SOCIETE GENERALE LONDON BRANCHBIOMERIEUX

248.000 NHHP Local 86.250000 0.00 42.78 0.00 21,432.780.790795

Base 109.067457 0.00 54.10 0.00 27,102.83

06 Jul 2010 19 Jul 2010 EUR/FR4 0.2210 MERRILL LYNCH INTERNATIONAL

3,005.000 NHHP Local 86.785601 0.00 521.58 0.00 261,312.310.790795

Base 109.744752 0.00 659.56 0.00 330,442.54

07 Jul 2010 12 Jul 2010 EUR/FR4 0.22CREDIT AGRICOLE INDOSUEZ CHEUVREUX

10,600.000 NHHP Local 87.040400 0.00 1,845.26 0.00 924,473.500.794060

Base 109.614387 0.00 2,323.83 0.00 1,164,236.33

08 Jul 2010 13 Jul 2010 EUR/FR4 0.22CREDIT AGRICOLE INDOSUEZ CHEUVREUX

9,686.000 NHHP Local 87.274100 0.00 1,690.67 0.00 847,027.600.789858

Base 110.493405 0.00 2,140.47 0.00 1,072,379.59

09 Jul 2010 14 Jul 2010 EUR/FR4 0.22CREDIT AGRICOLE INDOSUEZ CHEUVREUX

7,863.000 NHHP Local 87.482700 0.00 1,375.75 0.00 689,252.220.791233

Base 110.565030 0.00 1,738.74 0.00 871,111.57

12 Jul 2010 15 Jul 2010 EUR/FR4 0.22CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,582.000 NHHP Local 89.450500 0.00 283.02 0.00 141,793.710.795387

Base 112.461607 0.00 355.83 0.00 178,270.09

13 Jul 2010 16 Jul 2010 EUR/FR4 0.23CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,384.000 NHHP Local 91.245701 0.00 435.06 0.00 217,964.810.786256

Base 116.050880 0.00 553.33 0.00 277,218.63

14 Jul 2010 19 Jul 2010 EUR/FR4 0.23CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,075.000 NHHP Local 92.030300 0.00 565.99 0.00 283,559.160.784098

Base 117.370915 0.00 721.84 0.00 361,637.40

15 Jul 2010 20 Jul 2010 EUR/FR4 0.24CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,432.000 NHHP Local 91.910100 0.00 447.05 0.00 223,972.410.775675

Base 118.490476 0.00 576.34 0.00 288,745.17
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22 Jul 2010 27 Jul 2010 EUR/FR4 0.21JP MORGANSECURITIES LIMITED

4,140.000 NHHP Local 81.232700 0.00 672.61 0.00 336,975.990.775134

Base 104.798267 0.00 867.73 0.00 434,732.56

22 Jul 2010 27 Jul 2010 EUR/FR4 0.21CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,135.000 NHHP Local 80.878501 0.00 345.35 0.00 173,020.950.775134

Base 104.341315 0.00 445.54 0.00 223,214.24

27 Jul 2010 30 Jul 2010 EUR/FR4 0.20CREDIT AGRICOLE INDOSUEZ CHEUVREUX

4,792.000 NHHP Local 77.181601 0.00 739.71 0.00 370,593.940.770149

Base 100.216453 0.00 960.48 0.00 481,197.72

02 Aug 2010 05 Aug 2010 EUR/FR4 0.21CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,700.000 NHHP Local 79.429600 0.00 428.92 0.00 214,888.840.759100

Base 104.636543 0.00 565.04 0.00 283,083.70

03 Aug 2010 06 Aug 2010 EUR/FR4 0.21CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,700.000 NHHP Local 79.350900 0.00 428.49 0.00 214,675.920.755430

Base 105.040705 0.00 567.21 0.00 284,177.12

04 Aug 2010 09 Aug 2010 EUR/FR4 0.21CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,700.000 NHHP Local 78.934400 0.00 426.25 0.00 213,549.130.759965

Base 103.865836 0.00 560.88 0.00 280,998.64

05 Aug 2010 10 Aug 2010 EUR/FR4 0.21CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,700.000 NHHP Local 79.713100 0.00 430.45 0.00 215,655.820.760138

Base 104.866616 0.00 566.28 0.00 283,706.14

06 Aug 2010 11 Aug 2010 EUR/FR4 0.21CREDIT AGRICOLE INDOSUEZ CHEUVREUX

900.000 NHHP Local 79.670500 0.00 143.41 0.00 71,846.860.752899

Base 105.818310 0.00 190.48 0.00 95,426.96

09 Aug 2010 12 Aug 2010 EUR/FR4 0.21CREDIT AGRICOLE INDOSUEZ CHEUVREUX

200.000 NHHP Local 79.942700 0.00 31.98 0.00 16,020.520.755287

Base 105.844136 0.00 42.34 0.00 21,211.17
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10 Aug 2010 13 Aug 2010 EUR/FR4 0.21CREDIT AGRICOLE INDOSUEZ CHEUVREUX

200.000 NHHP Local 79.893600 0.00 31.96 0.00 16,010.680.763679

Base 104.616730 0.00 41.85 0.00 20,965.20

11 Aug 2010 EUR/FR4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

1,000.000 NHHP Local 79.994221 0.00 159.99 0.00 80,154.210.775194

Base 103.192518 0.00 206.39 0.00 103,398.90

11 Aug 2010 CANCEL EUR/FR4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

-1,000.000 NHHP Local 79.994221 0.00 -159.99 0.00 -80,154.210.775194

Base 103.192518 0.00 -206.39 0.00 -103,398.90

12 Aug 2010 EUR/FR4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

700.000 NHHP Local 79.989930 0.00 111.99 0.00 56,104.940.777333

Base 102.903042 0.00 144.07 0.00 72,176.20

12 Aug 2010 CANCEL EUR/FR4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

-700.000 NHHP Local 79.989930 0.00 -111.99 0.00 -56,104.940.777333

Base 102.903042 0.00 -144.07 0.00 -72,176.20

13 Aug 2010 EUR/FR4 0.20CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHP Local 79.940800 0.00 31.98 0.00 16,020.140.783177

Base 102.072456 0.00 40.83 0.00 20,455.32

13 Aug 2010 CANCEL EUR/FR4 0.20CREDIT SUISSE SECURITIES (EUROPE) L

-200.000 NHHP Local 79.940800 0.00 -31.98 0.00 -16,020.140.783177

Base 102.072456 0.00 -40.83 0.00 -20,455.32

11 Aug 2010 16 Aug 2010 EUR/FR4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

1,000.000 NHHP Local 79.994221 0.00 159.99 0.00 80,154.210.775194

Base 103.192518 0.00 206.39 0.00 103,398.90

16 Aug 2010 19 Aug 2010 EUR/FR4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

400.000 NHHP Local 79.962407 0.00 63.97 0.00 32,048.930.778998

Base 102.647769 0.00 82.12 0.00 41,141.22
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12 Aug 2010 17 Aug 2010 EUR/FR4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

700.000 NHHP Local 79.989930 0.00 111.99 0.00 56,104.940.777333

Base 102.903042 0.00 144.07 0.00 72,176.20

13 Aug 2010 18 Aug 2010 EUR/FR4 0.20CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHP Local 79.940800 0.00 31.98 0.00 16,020.140.783177

Base 102.072456 0.00 40.83 0.00 20,455.32

19 Aug 2010 24 Aug 2010 EUR/FR4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

400.000 NHHP Local 79.998202 0.00 64.00 0.00 32,063.280.779089

Base 102.681724 0.00 82.15 0.00 41,154.84

20 Aug 2010 25 Aug 2010 EUR/FR4 0.20CREDIT SUISSE SECURITIES (EUROPE) L

900.000 NHHP Local 79.978556 0.00 143.96 0.00 72,124.660.788271

Base 101.460736 0.00 182.63 0.00 91,497.29

24 Aug 2010 27 Aug 2010 EUR/FR4 0.20CREDIT SUISSE SECURITIES (EUROPE) L

300.000 NHHP Local 79.803532 0.00 47.88 0.00 23,988.940.788924

Base 101.154905 0.00 60.69 0.00 30,407.16

23 Aug 2010 26 Aug 2010 EUR/FR4 0.20CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHP Local 79.979400 0.00 31.99 0.00 16,027.870.789733

Base 101.273975 0.00 40.51 0.00 20,295.30

B01MJR901 Total

11,542.05 0.000.0068,142.000 Local 5,782,560.12

Base 0.00 14,771.26 0.00 7,400,383.83

COMMON STOCK EUR.5B08V9H907 16 Aug 2010 19 Aug 2010 EUR/FR4 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXPLASTIC OMNIUM

1,650.000 NHEG Local 39.109200 0.00 103.25 0.00 64,633.430.778998

Base 50.204493 0.00 132.54 0.00 82,969.96
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18 Aug 2010 23 Aug 2010 EUR/FR4 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,050.000 NHEG Local 40.505600 0.00 327.29 0.00 204,880.570.776880

Base 52.138812 0.00 421.29 0.00 263,722.29

B08V9H907 Total

430.54 0.000.006,700.000 Local 269,514.00

Base 0.00 553.83 0.00 346,692.25

EUR1B0LMF8905 30 Sep 2010 OPEN EUR/FR4 0.01UBS AGMERCIALYS

4,760.000 NHEH Local 28.446399 0.00 47.39 0.00 135,452.250.735294

Base 38.687109 0.00 64.45 0.00 184,215.09

COMMON STOCK EUR10.B0Z5YZ906 20 Sep 2010 23 Sep 2010 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALARKEMA

400.000 NHHV Local 37.063300 0.00 5.93 0.00 14,831.250.764906

Base 48.454712 0.00 7.75 0.00 19,389.64

23 Sep 2010 28 Sep 2010 EUR/FR4 0.02UBS AG

1,200.000 NHHV Local 36.007200 0.00 21.60 0.00 43,230.240.749344

Base 48.051629 0.00 28.83 0.00 57,690.78

24 Sep 2010 29 Sep 2010 EUR/FR4 0.02UBS AG

800.000 NHHV Local 36.685100 0.00 14.67 0.00 29,362.750.742032

Base 49.438703 0.00 19.77 0.00 39,570.73

27 Sep 2010 30 Sep 2010 EUR/FR4 0.02UBS AG

1,500.000 NHHV Local 36.805200 0.00 27.60 0.00 55,235.400.742115

Base 49.595009 0.00 37.19 0.00 74,429.70

28 Sep 2010 OPEN EUR/FR4 0.03UBS AG

1,000.000 NHHV Local 37.009700 0.00 18.50 0.00 37,028.200.736296

Base 50.264703 0.00 25.13 0.00 50,289.83
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29 Sep 2010 OPEN EUR/FR4 0.02MERRILL LYNCH INTERNATIONAL

400.000 NHHV Local 37.506800 0.00 6.00 0.00 15,008.720.733353

Base 51.144265 0.00 8.18 0.00 20,465.89

30 Sep 2010 OPEN EUR/FR4 0.021 INVESTMENT TECHNOLOGY GROUP LTD

800.000 NHHV Local 37.479100 0.00 11.99 0.00 29,995.270.735294

Base 50.971584 0.00 16.31 0.00 40,793.57

B0Z5YZ906 Total

106.29 0.000.006,100.000 Local 224,691.83

Base 0.00 143.16 0.00 302,630.14

COMMON STOCKB1LB9P906 19 Aug 2010 24 Aug 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCOR SE

17,315.000 NHEH Local 16.499700 0.00 142.85 0.00 285,835.160.779089

Base 21.178197 0.00 183.36 0.00 366,883.83

COMMON STOCK EUR.12B28DTJ907 27 Aug 2010 01 Sep 2010 EUR/FR4 0.12SOCIETE GENERALE LONDON BRANCHBUREAU VERITAS SA

3,316.000 NHHP Local 47.000000 0.00 311.70 0.00 156,163.700.783331

Base 60.000179 0.00 397.92 0.00 199,358.51

30 Aug 2010 02 Sep 2010 EUR/FR4 0.12SOCIETE GENERALE LONDON BRANCH

3,130.000 NHHP Local 48.104100 0.00 301.13 0.00 150,866.960.788239

Base 61.027303 0.00 382.03 0.00 191,397.48

31 Aug 2010 03 Sep 2010 EUR/FR4 0.12SOCIETE GENERALE LONDON BRANCH

3,130.000 NHHP Local 47.709100 0.00 298.66 0.00 149,628.140.787123

Base 60.612001 0.00 379.43 0.00 190,094.99

01 Sep 2010 06 Sep 2010 EUR/FR4 0.12SOCIETE GENERALE LONDON BRANCH

3,130.000 NHHP Local 48.119300 0.00 301.23 0.00 150,914.640.780518

Base 61.650468 0.00 385.94 0.00 193,351.90
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02 Sep 2010 07 Sep 2010 EUR/FR4 0.12SOCIETE GENERALE LONDON BRANCH

2,994.000 NHHP Local 48.703901 0.00 291.64 0.00 146,111.120.779545

Base 62.477344 0.00 374.12 0.00 187,431.28

19 Aug 2010 24 Aug 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,759.000 NHEH Local 47.939899 0.00 90.10 0.00 180,296.180.779089

Base 61.533277 0.00 115.65 0.00 231,419.23

B28DTJ907 Total

1,594.46 0.000.0019,459.000 Local 933,980.74

Base 0.00 2,035.09 0.00 1,193,053.39

EXP 13OCT10B4PGVG900 30 Sep 2010 30 Sep 2010 EUR/FR4RIGHTS ISSUE (NON CASH)MICHELIN (CGDE) RTS

89,820.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.735340

Base 0.000000 0.00 0.00 0.00 0.00

30 Sep 2010 30 Sep 2010 EUR/FR4RIGHTS ISSUE (NON CASH)

7,999.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.735340

Base 0.000000 0.00 0.00 0.00 0.00

B4PGVG900 Total

0.00 0.000.0097,819.000 Local 0.00

Base 0.00 0.00 0.00 0.00

374,429.000

0.00

0.00

21,300.18

16,552.20

0.00

0.00 11,762,258.99

15,301,818.13

Local

Base

FRANCE Total

GERMANY

COMMON STOCK457006906 30 Sep 2010 OPEN EUR/DE5UBS AGKHD HUMBOLDT WEDAG INTERNATI

2,409.000 NHEH Local 5.954002 0.00 5.02 0.00 14,348.210.735294

Base 8.097444 0.00 6.83 0.00 19,513.57
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PREFERENCE457913903 19 Aug 2010 23 Aug 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPROSIEBEN SAT.1 MEDIA AG PFD

19,344.000 NHEH Local 14.760200 0.00 142.76 0.00 285,664.070.779089

Base 18.945461 0.00 183.24 0.00 366,664.23

COMMON STOCK471762906 29 Sep 2010 OPEN EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXRHOEN KLINIKUM AG

42,020.000 NHEB Local 16.608000 0.00 558.29 0.00 698,426.450.733353

Base 22.646665 0.00 761.28 0.00 952,374.16

COMMON STOCK NPV474184900 29 Sep 2010 OPEN EUR/DE5 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUXMERCK KGAA

11,080.000 NHEB Local 62.373400 0.00 552.88 0.00 691,650.150.733353

Base 85.052355 0.00 753.91 0.00 943,134.00

COMMON STOCK NPV475497905 30 Sep 2010 OPEN EUR/DE5 0.01GOLDMAN SACHS INTERNATIONALDEUTSCHE EUROSHOP AG

105.000 NHEH Local 25.777524 0.00 0.94 0.00 2,707.580.735294

Base 35.057438 0.00 1.28 0.00 3,682.31

30 Sep 2010 OPEN EUR/DE5 0.01UBS AG

8,290.000 NHEH Local 25.949100 0.00 75.29 0.00 215,193.330.735294

Base 35.290782 0.00 102.39 0.00 292,662.98

475497905 Total

76.23 0.000.008,395.000 Local 217,900.91

Base 0.00 103.67 0.00 296,345.29

COMMON STOCK NPV494290901 29 Sep 2010 OPEN EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXE.ON AG

9,730.000 NHEB Local 21.867400 0.00 170.22 0.00 212,940.020.733353

Base 29.818382 0.00 232.11 0.00 290,364.97

PREFERENCE516921905 15 Jul 2010 19 Jul 2010 EUR/DE5 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUXDRAEGERWERK AG + CO KGAA

9,600.000 NHEG Local 50.083600 0.00 769.28 0.00 481,571.840.775675

Base 64.567764 0.00 991.76 0.00 620,842.29
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16 Jul 2010 20 Jul 2010 EUR/DE5 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,400.000 NHEG Local 50.337300 0.00 193.30 0.00 121,002.820.774054

Base 65.030734 0.00 249.72 0.00 156,323.49

516921905 Total

962.58 0.000.0012,000.000 Local 602,574.66

Base 0.00 1,241.48 0.00 777,165.78

COMMON STOCK NPV556352904 29 Sep 2010 OPEN EUR/DE5 0.09CREDIT AGRICOLE INDOSUEZ CHEUVREUXMAN SE

4,300.000 NHEB Local 81.424300 0.00 280.10 0.00 350,404.590.733353

Base 111.030159 0.00 381.94 0.00 477,811.63

COMMON STOCK NPV565348901 19 Aug 2010 23 Aug 2010 EUR/DE5PERSHING SECURITIES LIMITEDADVA AG OPTICAL NETWORKING

8,632.000 NHEH Local 4.583400 0.00 13.85 0.00 39,577.760.779089

Base 5.883025 0.00 17.78 0.00 50,800.05

19 Aug 2010 23 Aug 2010 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

7,939.000 NHEH Local 4.534800 0.00 12.60 0.00 36,014.380.779089

Base 5.820644 0.00 16.17 0.00 46,226.27

20 Aug 2010 24 Aug 2010 EUR/DE5THE ROYALBANK OF SCOTLAND N.V.UK EQ

4,805.000 NHEH Local 4.519101 0.00 7.60 0.00 21,721.880.788271

Base 5.732928 0.00 9.64 0.00 27,556.36

23 Aug 2010 25 Aug 2010 EUR/DE5THE ROYALBANK OF SCOTLAND N.V.UK EQ

2,370.000 NHEH Local 4.461200 0.00 3.70 0.00 10,576.740.789733

Base 5.648998 0.00 4.69 0.00 13,392.80

24 Aug 2010 26 Aug 2010 EUR/DE5UBS AG

3,276.000 NHEH Local 4.433300 0.00 5.08 0.00 14,528.570.788924

Base 5.619426 0.00 6.44 0.00 18,415.68
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24 Aug 2010 26 Aug 2010 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

4,314.000 NHEH Local 4.492000 0.00 6.78 0.00 19,385.270.788924

Base 5.693831 0.00 8.59 0.00 24,571.78

25 Aug 2010 27 Aug 2010 EUR/DE5MERRILL LYNCH INTERNATIONAL

1,311.000 NHEH Local 4.317500 0.00 1.98 0.00 5,662.220.790420

Base 5.462286 0.00 2.50 0.00 7,163.56

27 Aug 2010 31 Aug 2010 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

8,907.000 NHEH Local 4.270000 0.00 13.31 0.00 38,046.200.783331

Base 5.451080 0.00 16.99 0.00 48,569.76

565348901 Total

64.90 0.000.0041,554.000 Local 185,513.02

Base 0.00 82.80 0.00 236,696.26

COMMON STOCK NPV566629903 30 Sep 2010 OPEN EUR/DE5UBS AGTUI AG

27,307.000 NHEH Local 9.114100 0.00 87.11 0.00 248,965.840.735294

Base 12.395178 0.00 118.47 0.00 338,593.60

PREFERENCE572670909 19 Aug 2010 23 Aug 2010 EUR/DE5 0.02PERSHING SECURITIES LIMITEDHUGO BOSS PFD

8,664.000 NHEH Local 35.085900 0.00 106.39 0.00 304,090.630.779089

Base 45.034521 0.00 136.56 0.00 390,315.65

COMMON STOCK NPV573467909 17 Sep 2010 21 Sep 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLCDRILLISCH AG

2,200.000 NHHV Local 5.279700 0.00 5.81 0.00 11,621.150.766636

Base 6.886841 0.00 7.58 0.00 15,158.63

20 Sep 2010 22 Sep 2010 EUR/DE5UBS AG

2,604.000 NHHV Local 5.400700 0.00 7.03 0.00 14,070.450.764906

Base 7.060606 0.00 9.19 0.00 18,395.01
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22 Sep 2010 24 Sep 2010 EUR/DE5MERRILL LYNCH INTERNATIONAL

6,000.000 NHHV Local 5.294700 0.00 12.71 0.00 31,780.910.747133

Base 7.086690 0.00 17.01 0.00 42,537.15

23 Sep 2010 27 Sep 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

1,800.000 NHHV Local 5.248900 0.00 4.72 0.00 9,452.740.749344

Base 7.004660 0.00 6.30 0.00 12,614.69

24 Sep 2010 28 Sep 2010 EUR/DE5UBS AG

1,338.000 NHHV Local 5.314596 0.00 3.56 0.00 7,114.490.742032

Base 7.162219 0.00 4.80 0.00 9,587.85

27 Sep 2010 29 Sep 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

2,600.000 NHHV Local 5.353500 0.00 6.96 0.00 13,926.060.742115

Base 7.213842 0.00 9.38 0.00 18,765.37

28 Sep 2010 30 Sep 2010 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

1,400.000 NHHV Local 5.320600 0.00 2.98 0.00 7,451.820.736296

Base 7.226170 0.00 4.05 0.00 10,120.69

30 Sep 2010 OPEN EUR/DE5UBS AG

1,317.000 NHHV Local 5.346700 0.00 3.52 0.00 7,045.120.735294

Base 7.271513 0.00 4.79 0.00 9,581.36

573467909 Total

47.29 0.000.0019,259.000 Local 102,462.74

Base 0.00 63.10 0.00 136,760.75

COMMON STOCK NPV588950907 19 Aug 2010 23 Aug 2010 EUR/DE5CREDIT AGRICOLE INDOSUEZ CHEUVREUXINFINEON TECHNOLOGIES AG

22,064.000 NHEH Local 4.841900 0.00 53.42 0.00 106,885.100.779089

Base 6.214823 0.00 68.57 0.00 137,192.41
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EXP 05OCT10985LXL902 22 Sep 2010 22 Sep 2010 EUR/DE5RIGHTS ISSUE (NON CASH)DEUTSCHE BANK AG RTS

30,835.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.745629

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVACI0054Q2 02 Aug 2010 02 Aug 2010 EUR/DE5CUSIP CHANGE NON CASHBASF SE

54,912.000 NHHJ Local 43.767046 0.00 0.00 0.00 2,403,336.060.699379

Base 62.579853 0.00 0.00 0.00 3,436,384.94

COMMON STOCK NPVB046MV900 17 Sep 2010 21 Sep 2010 EUR/DE5 0.06JEFFERIES+ COMPANY INCPHOENIX SOLAR AG

3,972.000 NHEG Local 28.911901 0.00 183.74 0.00 115,021.810.766636

Base 37.712684 0.00 239.67 0.00 150,034.45

20 Sep 2010 22 Sep 2010 EUR/DE5 0.06JEFFERIES+ COMPANY INC

11,328.000 NHEG Local 29.069400 0.00 526.88 0.00 329,825.040.764906

Base 38.003885 0.00 688.82 0.00 431,196.83

B046MV900 Total

710.62 0.000.0015,300.000 Local 444,846.85

Base 0.00 928.49 0.00 581,231.28

COMMON STOCKB05M8B904 17 Sep 2010 21 Sep 2010 EUR/DE5 0.03UBS AGLANXESS AG

3,000.000 NHHV Local 41.020100 0.00 61.53 0.00 123,121.830.766636

Base 53.506619 0.00 80.26 0.00 160,600.12

20 Sep 2010 22 Sep 2010 EUR/DE5 0.04J.P. MORGAN CLEARING CORP.

7,100.000 NHHV Local 41.130000 0.00 204.42 0.00 292,227.420.764906

Base 53.771313 0.00 267.25 0.00 382,043.57

21 Sep 2010 23 Sep 2010 EUR/DE5 0.04J.P. MORGAN CLEARING CORP.

4,800.000 NHHV Local 41.305000 0.00 138.78 0.00 198,402.780.761296

Base 54.256163 0.00 182.29 0.00 260,611.88
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22 Sep 2010 24 Sep 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

4,168.000 NHHV Local 40.812100 0.00 85.05 0.00 170,189.880.747133

Base 54.624946 0.00 113.84 0.00 227,790.61

22 Sep 2010 24 Sep 2010 EUR/DE5 0.04J.P. MORGAN CLEARING CORP.

4,232.000 NHHV Local 40.617500 0.00 120.33 0.00 172,013.590.747133

Base 54.364484 0.00 161.06 0.00 230,231.55

23 Sep 2010 27 Sep 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,061.000 NHHV Local 39.596503 0.00 21.01 0.00 42,032.900.749344

Base 52.841556 0.00 28.04 0.00 56,092.93

24 Sep 2010 28 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,300.000 NHHV Local 40.897100 0.00 37.63 0.00 94,100.960.742032

Base 55.115009 0.00 50.71 0.00 126,815.23

27 Sep 2010 29 Sep 2010 EUR/DE5 0.04J.P. MORGAN CLEARING CORP.

2,339.000 NHHV Local 40.795002 0.00 66.79 0.00 95,486.300.742115

Base 54.971267 0.00 90.00 0.00 128,667.79

28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

2,800.000 NHHV Local 40.707900 0.00 56.99 0.00 114,039.110.736296

Base 55.287412 0.00 77.40 0.00 154,882.15

30 Sep 2010 OPEN EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

2,100.000 NHHV Local 40.260300 0.00 42.27 0.00 84,588.900.735294

Base 54.754017 0.00 57.49 0.00 115,040.92

B05M8B904 Total

834.80 0.000.0033,900.000 Local 1,386,203.67

Base 0.00 1,108.34 0.00 1,842,776.75
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COMMON STOCK NPVB1SK0S902 30 Sep 2010 OPEN EUR/DE5INVESTMENT TECHNOLOGY GROUP LTDFREENET AG

1,658.000 NHEH Local 8.538100 0.00 4.96 0.00 14,161.130.735294

Base 11.611818 0.00 6.75 0.00 19,259.14

30 Sep 2010 OPEN EUR/DE5UBS AG

26,955.000 NHEH Local 8.607600 0.00 81.21 0.00 232,099.070.735294

Base 11.706338 0.00 110.45 0.00 315,654.79

B1SK0S902 Total

86.17 0.000.0028,613.000 Local 246,260.20

Base 0.00 117.20 0.00 334,913.93

COMMON STOCK NPVB1Y47Y901 19 Aug 2010 23 Aug 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXGERRESHEIMER AG

3,987.000 NHEH Local 27.413800 0.00 54.65 0.00 109,353.470.779089

Base 35.186994 0.00 70.15 0.00 140,360.69

30 Sep 2010 OPEN EUR/DE5 0.02J.P. MORGAN CLEARING CORP.

4,816.000 NHEH Local 29.575000 0.00 71.22 0.00 142,504.420.735294

Base 40.222006 0.00 96.86 0.00 193,806.04

B1Y47Y901 Total

125.87 0.000.008,803.000 Local 251,857.89

Base 0.00 167.01 0.00 334,166.73

COMMON STOCK NPVB3B20H900 15 Jul 2010 19 Jul 2010 EUR/DE5 0.20CREDIT AGRICOLE INDOSUEZ CHEUVREUXSMA SOLAR TECHNOLOGY AG

1,400.000 NHEG Local 99.221700 0.00 222.26 0.00 139,132.640.775675

Base 127.916589 0.00 286.54 0.00 179,369.76

16 Jul 2010 20 Jul 2010 EUR/DE5 0.20CREDIT AGRICOLE INDOSUEZ CHEUVREUX

300.000 NHEG Local 97.998200 0.00 47.04 0.00 29,446.500.774054

Base 126.603829 0.00 60.77 0.00 38,041.92
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B3B20H900 Total

269.30 0.000.001,700.000 Local 168,579.14

Base 0.00 347.31 0.00 217,411.68

402,189.000

0.00

0.00

6,802.31

5,133.95

0.00

0.00 8,922,910.20

12,109,817.61

Local

Base

GERMANY Total

GREECE

EXP 11OCT10985NSU904 21 Sep 2010 27 Sep 2010 EUR/GR2RIGHTS ISSUE (NON CASH)NATIONAL BANK OF GREECE RTS

24,157.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.761296

Base 0.000000 0.00 0.00 0.00 0.00

EXP 11OCT10985RWU900 21 Sep 2010 27 Sep 2010 EUR/GR2RIGHTS ISSUE (NON CASH)NATIONAL BANK OF GREECE RTS

24,157.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.761470

Base 0.000000 0.00 0.00 0.00 0.00

48,314.000

0.00

0.00

0.00

0.00

0.00

0.00 0.00

0.00

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.01B011Y0909 19 Aug 2010 EUR/IE1ASSET TRANSFER AT MARKET NON CASHC+C GROUP PLC

124,397.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.779089

Base 0.000000 0.00 0.00 0.00 0.00

19 Aug 2010 CANCEL EUR/IE1ASSET TRANSFER AT MARKET NON CASH

-124,397.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.779089

Base 0.000000 0.00 0.00 0.00 0.00

19 Aug 2010 19 Aug 2010 EUR/IE1ASSET TRANSFER AT MARKET NON CASH

124,397.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.779089

Base 0.000000 0.00 0.00 0.00 0.00
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B011Y0909 Total

0.00 0.000.00124,397.000 Local 0.00

Base 0.00 0.00 0.00 0.00

124,397.000

0.00

0.00

0.00

0.00

0.00

0.00 0.00

0.00

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR.52407683002 21 Jul 2010 26 Jul 2010 EUR/IT4GOLDMAN SACHS + COINTESA SANPAOLO

140,558.000 NHEB Local 2.382900 0.00 167.47 0.00 335,103.130.780153

Base 3.054401 0.00 214.66 0.00 429,535.14

29 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

423,361.000 NHEB Local 2.397600 0.00 812.04 0.00 1,015,862.370.733353

Base 3.269367 0.00 1,107.30 0.00 1,385,229.72

407683002 Total

979.51 0.000.00563,919.000 Local 1,350,965.50

Base 0.00 1,321.96 0.00 1,814,764.86

COMMON STOCK EUR.5423244003 29 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXUNICREDIT SPA

544,701.000 NHEB Local 1.873400 0.00 816.35 0.00 1,021,259.200.733353

Base 2.554568 0.00 1,113.17 0.00 1,392,588.84

COMMON STOCK EUR1.0425335007 16 Aug 2010 19 Aug 2010 EUR/IT4 0.03UBS AGDANIELI + CO

12,500.000 NHEG Local 14.555300 0.00 291.11 0.00 182,232.360.778998

Base 18.684644 0.00 373.70 0.00 233,931.74

17 Aug 2010 20 Aug 2010 EUR/IT4 0.03UBS AG

20,826.000 NHEG Local 15.361900 0.00 511.88 0.00 320,438.810.775825

Base 19.800728 0.00 659.79 0.00 413,029.76
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18 Aug 2010 23 Aug 2010 EUR/IT4 0.03UBS AG

5,000.000 NHEG Local 15.236000 0.00 121.89 0.00 76,301.890.776880

Base 19.611780 0.00 156.90 0.00 98,215.80

19 Aug 2010 24 Aug 2010 EUR/IT4 0.03UBS AG

1,174.000 NHEG Local 15.163400 0.00 28.48 0.00 17,830.310.779089

Base 19.462988 0.00 36.56 0.00 22,886.10

425335007 Total

953.36 0.000.0039,500.000 Local 596,803.37

Base 0.00 1,226.95 0.00 768,063.40

COMMON STOCK EUR.52441901907 19 Aug 2010 24 Aug 2010 EUR/IT4PERSHING SECURITIES LIMITEDBREMBO SPA

7,762.000 NHEH Local 5.703900 0.00 15.49 0.00 44,289.160.779089

Base 7.321243 0.00 19.88 0.00 56,847.37

19 Aug 2010 24 Aug 2010 EUR/IT4J.P. MORGAN CLEARING CORP.

8,667.000 NHEH Local 5.832500 0.00 25.28 0.00 50,575.560.779089

Base 7.486308 0.00 32.45 0.00 64,916.28

20 Aug 2010 25 Aug 2010 EUR/IT4THE ROYALBANK OF SCOTLAND N.V.UK EQ

1,990.000 NHEH Local 5.702700 0.00 3.97 0.00 11,352.340.788271

Base 7.234441 0.00 5.04 0.00 14,401.57

23 Aug 2010 26 Aug 2010 EUR/IT4THE ROYALBANK OF SCOTLAND N.V.UK EQ

8,969.000 NHEH Local 5.787300 0.00 18.17 0.00 51,924.460.789733

Base 7.328173 0.00 23.01 0.00 65,749.39

24 Aug 2010 27 Aug 2010 EUR/IT4UBS AG

6,972.000 NHEH Local 5.738001 0.00 14.00 0.00 40,019.340.788924

Base 7.273199 0.00 17.75 0.00 50,726.48
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25 Aug 2010 30 Aug 2010 EUR/IT4MERRILL LYNCH INTERNATIONAL

3,780.000 NHEH Local 5.732900 0.00 7.58 0.00 21,677.940.790420

Base 7.252979 0.00 9.59 0.00 27,425.85

27 Aug 2010 01 Sep 2010 EUR/IT4UBS AG

9,832.000 NHEH Local 5.672100 0.00 19.52 0.00 55,787.610.783331

Base 7.241000 0.00 24.92 0.00 71,218.44

30 Aug 2010 02 Sep 2010 EUR/IT4UBS AG

8,632.000 NHEH Local 5.678800 0.00 17.16 0.00 49,036.560.788239

Base 7.204414 0.00 21.77 0.00 62,210.27

31 Aug 2010 03 Sep 2010 EUR/IT4THE ROYALBANK OF SCOTLAND N.V.UK EQ

1,749.000 NHEH Local 5.633802 0.00 3.60 0.00 9,857.120.787123

Base 7.157461 0.00 4.57 0.00 12,522.97

441901907 Total

124.77 0.000.0058,353.000 Local 334,520.09

Base 0.00 158.98 0.00 426,018.62

COMMON STOCK NPV468980008 26 Jul 2010 29 Jul 2010 EUR/IT4REVERSE SPLIT NON CASHPIRELLI + C.

60,589.000 NHEH Local 4.959502 0.00 0.00 0.00 300,491.280.833438

Base 5.950655 0.00 0.00 0.00 360,544.25

26 Jul 2010 29 Jul 2010 EUR/IT4REVERSE SPLIT NON CASH

26,019.000 NHHJ Local 4.830695 0.00 0.00 0.00 125,689.870.707895

Base 6.824031 0.00 0.00 0.00 177,554.48

468980008 Total

0.00 0.000.0086,608.000 Local 426,181.15

Base 0.00 0.00 0.00 538,098.73
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COMMON STOCK EUR1.0478321904 01 Jul 2010 EUR/IT4MANDATORYEXCHANGE NON CASHIREN SPA

205,795.000 NHEH Local 1.321753 0.00 0.00 0.00 272,010.360.718950

Base 1.838449 0.00 0.00 0.00 378,343.83

01 Jul 2010 CANCEL EUR/IT4MANDATORYEXCHANGE NON CASH

-205,795.000 NHEH Local 1.321753 0.00 0.00 0.00 -272,010.360.718950

Base 1.838449 0.00 0.00 0.00 -378,343.83

01 Jul 2010 06 Jul 2010 EUR/IT4MERGER NON CASH

205,795.000 NHEH Local 1.321753 0.00 0.00 0.00 272,010.360.718950

Base 1.838449 0.00 0.00 0.00 378,343.83

478321904 Total

0.00 0.000.00205,795.000 Local 272,010.36

Base 0.00 0.00 0.00 378,343.83

COMMON STOCK EUR.5B0B87F900 19 Aug 2010 24 Aug 2010 EUR/IT4PERSHING SECURITIES LIMITEDMARR SPA

4,808.000 NHEH Local 7.421400 0.00 12.49 0.00 35,694.580.779089

Base 9.525741 0.00 16.03 0.00 45,815.79

19 Aug 2010 24 Aug 2010 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

4,407.000 NHEH Local 7.435001 0.00 11.47 0.00 32,777.520.779089

Base 9.543199 0.00 14.72 0.00 42,071.60

20 Aug 2010 25 Aug 2010 EUR/IT4THE ROYALBANK OF SCOTLAND N.V.UK EQ

3,006.000 NHEH Local 7.338300 0.00 7.72 0.00 22,066.650.788271

Base 9.309362 0.00 9.79 0.00 27,993.74

23 Aug 2010 26 Aug 2010 EUR/IT4UBS AG

2,009.000 NHEH Local 7.342300 0.00 5.16 0.00 14,755.840.789733

Base 9.297193 0.00 6.53 0.00 18,684.59
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B0B87F900 Total

36.84 0.000.0014,230.000 Local 105,294.59

Base 0.00 47.07 0.00 134,565.72

COMMON STOCK EUR1.B234WN909 30 Sep 2010 OPEN EUR/IT4 0.01UBS AGDIASORIN SPA

1,758.000 NHEH Local 30.109898 0.00 18.53 0.00 52,951.730.735294

Base 40.949468 0.00 25.20 0.00 72,014.36

COMMON STOCKB58NY6900 26 Jul 2010 EUR/IT4REVERSE SPLIT NON CASHPIRELLI + CO SPA

60,589.000 NHEH Local 4.959502 0.00 0.00 0.00 300,491.280.833438

Base 5.950655 0.00 0.00 0.00 360,544.25

26 Jul 2010 CANCEL EUR/IT4REVERSE SPLIT NON CASH

-60,589.000 NHEH Local 4.959502 0.00 0.00 0.00 -300,491.280.833438

Base 5.950655 0.00 0.00 0.00 -360,544.25

26 Jul 2010 EUR/IT4REVERSE SPLIT NON CASH

26,019.000 NHHJ Local 4.830695 0.00 0.00 0.00 125,689.870.707895

Base 6.824031 0.00 0.00 0.00 177,554.48

26 Jul 2010 CANCEL EUR/IT4REVERSE SPLIT NON CASH

-26,019.000 NHHJ Local 4.830695 0.00 0.00 0.00 -125,689.870.707895

Base 6.824031 0.00 0.00 0.00 -177,554.48

B58NY6900 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1,514,864.000

0.00

0.00

3,893.33

2,929.36

0.00

0.00 4,159,985.99

5,524,458.36

Local

Base

ITALY Total

NETHERLANDS



Prepared by State StreetPage 192

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost
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COMMON STOCK EUR.07414881904 19 Aug 2010 EUR/NL5AUTREPAT-STK/$ DIVREED ELSEVIER NV

556.000 NHHJ Local 9.543615 0.00 0.00 0.00 5,306.250.779089

Base 12.249711 0.00 0.00 0.00 6,810.84

19 Aug 2010 CANCEL EUR/NL5AUTREPAT-STK/$ DIV

-556.000 NHHJ Local 9.543615 0.00 0.00 0.00 -5,306.250.779089

Base 12.249711 0.00 0.00 0.00 -6,810.84

19 Aug 2010 EUR/NL5AUTREPAT-STK/$ DIV

556.000 NHHJ Local 9.543615 0.00 0.00 0.00 5,306.250.779089

Base 12.249711 0.00 0.00 0.00 6,810.84

19 Aug 2010 CANCEL EUR/NL5AUTREPAT-STK/$ DIV

-556.000 NHHJ Local 9.543615 0.00 0.00 0.00 -5,306.250.779089

Base 12.249711 0.00 0.00 0.00 -6,810.84

19 Aug 2010 27 Aug 2010 EUR/NL5AUTREPAT-STK/$ DIV

556.000 NHHJ Local 9.531798 0.00 0.00 0.00 5,299.680.779089

Base 12.234543 0.00 0.00 0.00 6,802.41

414881904 Total

0.00 0.000.00556.000 Local 5,299.68

Base 0.00 0.00 0.00 6,802.41

COMMON STOCK EUR.24518335906 19 Aug 2010 24 Aug 2010 EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXNUTRECO NV

5,971.000 NHEH Local 47.038000 0.00 140.43 0.00 281,004.330.779089

Base 60.375644 0.00 180.25 0.00 360,683.22

COMMON STOCK EUR2.0545831901 29 Sep 2010 OPEN EUR/NL5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXAKZO NOBEL

14,670.000 NHEB Local 46.049200 0.00 540.43 0.00 676,082.190.733353

Base 62.792680 0.00 736.93 0.00 921,905.54
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COMMON STOCK EUR.48548155902 17 Aug 2010 20 Aug 2010 EUR/NL5AUTREPAT-STK/$ DIVTNT NV

230.000 NHHJ Local 20.169739 0.00 0.00 0.00 4,639.040.775825

Base 25.997795 0.00 0.00 0.00 5,979.49

COMMON STOCK EUR1.5B0HZL9902 20 Aug 2010 EUR/NL5AUTREPAT-STK/$ DIVKONINKLIJKE DSM NV

89.000 NHHJ Local 34.019101 0.00 0.00 0.00 3,027.700.788271

Base 43.156606 0.00 0.00 0.00 3,840.94

20 Aug 2010 CANCEL EUR/NL5AUTREPAT-STK/$ DIV

-89.000 NHHJ Local 34.019101 0.00 0.00 0.00 -3,027.700.788271

Base 43.156606 0.00 0.00 0.00 -3,840.94

20 Aug 2010 27 Aug 2010 EUR/NL5AUTREPAT-STK/$ DIV

89.000 NHHJ Local 33.908202 0.00 0.00 0.00 3,017.830.788271

Base 43.015920 0.00 0.00 0.00 3,828.42

B0HZL9902 Total

0.00 0.000.0089.000 Local 3,017.83

Base 0.00 0.00 0.00 3,828.42

COMMON STOCK EUR2.5B12GN4907 19 Aug 2010 24 Aug 2010 EUR/NL5 0.01EXECUTIONLIMITEDTEN CATE NV

3,782.000 NHEH Local 20.678300 0.00 27.37 0.00 78,232.700.779089

Base 26.541640 0.00 35.13 0.00 100,415.61

20 Aug 2010 25 Aug 2010 EUR/NL5 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

526.000 NHEH Local 20.264600 0.00 3.73 0.00 10,662.910.788271

Base 25.707656 0.00 4.73 0.00 13,526.96

23 Aug 2010 26 Aug 2010 EUR/NL5 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

1,177.000 NHEH Local 20.151801 0.00 8.30 0.00 23,726.970.789733

Base 25.517233 0.00 10.51 0.00 30,044.29
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24 Aug 2010 27 Aug 2010 EUR/NL5 0.01J.P. MORGAN CLEARING CORP.

690.000 NHEH Local 20.010000 0.00 6.90 0.00 13,813.800.788924

Base 25.363660 0.00 8.75 0.00 17,509.67

24 Aug 2010 27 Aug 2010 EUR/NL5 0.01UBS AG

1,188.000 NHEH Local 20.092400 0.00 8.35 0.00 23,878.120.788924

Base 25.468106 0.00 10.58 0.00 30,266.69

25 Aug 2010 30 Aug 2010 EUR/NL5 0.01MERRILL LYNCH INTERNATIONAL

1,651.000 NHEH Local 19.109297 0.00 11.04 0.00 31,560.490.790420

Base 24.176130 0.00 13.97 0.00 39,928.76

B12GN4907 Total

65.69 0.000.009,014.000 Local 181,874.99

Base 0.00 83.67 0.00 231,691.98

COMMON STOCK EUR.25B156T5907 17 Sep 2010 22 Sep 2010 EUR/NL5 0.01UBS AGSBM OFFSHORE NV

13,200.000 NHHV Local 13.182900 0.00 87.01 0.00 174,101.290.766636

Base 17.195775 0.00 113.50 0.00 227,097.72

20 Sep 2010 23 Sep 2010 EUR/NL5 0.01CREDIT SUISSE SECURITIES (USA) LLC

11,700.000 NHHV Local 13.238100 0.00 77.44 0.00 154,963.210.764906

Base 17.306832 0.00 101.24 0.00 202,591.18

21 Sep 2010 24 Sep 2010 EUR/NL5 0.01UBS AG

4,400.000 NHHV Local 13.572400 0.00 29.86 0.00 59,748.420.761296

Base 17.828020 0.00 39.22 0.00 78,482.51

21 Sep 2010 24 Sep 2010 EUR/NL5 0.02KEMPEN + CO N.V.

14,600.000 NHHV Local 13.580000 0.00 198.27 0.00 198,466.270.761296

Base 17.838003 0.00 260.44 0.00 260,695.27
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23 Sep 2010 28 Sep 2010 EUR/NL5 0.02KEMPEN + CO N.V.

7,200.000 NHHV Local 13.366900 0.00 96.24 0.00 96,337.920.749344

Base 17.838136 0.00 128.43 0.00 128,563.01

24 Sep 2010 29 Sep 2010 EUR/NL5 0.02KEMPEN + CO N.V.

1,700.000 NHHV Local 13.427900 0.00 22.83 0.00 22,850.260.742032

Base 18.096120 0.00 30.77 0.00 30,794.17

27 Sep 2010 30 Sep 2010 EUR/NL5 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,255.000 NHHV Local 13.742900 0.00 42.98 0.00 86,004.820.742115

Base 18.518558 0.00 57.92 0.00 115,891.50

28 Sep 2010 OPEN EUR/NL5 0.01MERRILL LYNCH INTERNATIONAL

2,801.000 NHHV Local 13.739400 0.00 15.39 0.00 38,499.450.736296

Base 18.660158 0.00 20.90 0.00 52,288.01

30 Sep 2010 OPEN EUR/NL5 0.01UBS AG

4,634.000 NHHV Local 13.891401 0.00 32.19 0.00 64,404.940.735294

Base 18.892308 0.00 43.78 0.00 87,590.73

B156T5907 Total

602.21 0.000.0066,490.000 Local 895,376.58

Base 0.00 796.20 0.00 1,183,994.10

COMMON STOCK EUR.25B1W8P1906 19 Aug 2010 24 Aug 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAALBERTS INDUSTRIES NV

12,418.000 NHEH Local 12.116700 0.00 75.23 0.00 150,540.410.779089

Base 15.552395 0.00 96.56 0.00 193,226.20

109,438.000

0.00

0.00

1,893.61

1,423.99

0.00

0.00 2,197,835.05

2,908,111.36

Local

Base

NETHERLANDS Total

SPAIN
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COMMON STOCK EUR1.0550478903 19 Aug 2010 24 Aug 2010 EUR/ES5G TRADE SERVICES LTDSACYR VALLEHERMOSO SA

28,679.000 NHEH Local 3.903700 0.00 55.98 0.00 112,010.190.779089

Base 5.010596 0.00 71.85 0.00 143,770.72

COMMON STOCK EUR.3563828904 15 Jul 2010 20 Jul 2010 EUR/ES5 0.05UBS AGVISCOFAN SA

7,736.000 NHEG Local 23.271001 0.00 288.04 0.00 180,312.500.775675

Base 30.000968 0.00 371.34 0.00 232,458.83

16 Jul 2010 21 Jul 2010 EUR/ES5 0.05UBS AG

3,164.000 NHEG Local 23.281700 0.00 117.86 0.00 73,781.160.772082

Base 30.154440 0.00 152.65 0.00 95,561.30

19 Aug 2010 24 Aug 2010 EUR/ES5 0.02G TRADE SERVICES LTD

9,121.000 NHEH Local 23.419500 0.00 106.80 0.00 213,716.060.779089

Base 30.060109 0.00 137.08 0.00 274,315.33

563828904 Total

512.70 0.000.0020,021.000 Local 467,809.72

Base 0.00 661.07 0.00 602,335.46

COMMON STOCK EUR2.0572377901 30 Sep 2010 OPEN EUR/ES5 0.02UBS AGRED ELECTRICA CORPORACION SA

6,248.000 NHEH Local 34.593400 0.00 75.65 0.00 216,215.210.735294

Base 47.047032 0.00 102.88 0.00 294,052.73

COMMON STOCK EUR.1577090905 06 Aug 2010 06 Aug 2010 EUR/ES5NEW TO ORD NON CASHZARDOYA OTIS SA

405.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.752899

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.17B01CP2901 23 Jul 2010 23 Jul 2010 EUR/ES5NEW TO ORD NON CASHGAMESA CORP TECNOLOGICA SA

213.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.777333

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCK EUR.5B175SV901 19 Aug 2010 24 Aug 2010 EUR/ES5EXECUTIONLIMITEDDURO FELGUERA SA

3,492.000 NHEH Local 9.403001 0.00 11.49 0.00 32,846.770.779089

Base 12.069226 0.00 14.75 0.00 42,160.48

19 Aug 2010 24 Aug 2010 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTD

14,070.000 NHEH Local 9.395000 0.00 46.27 0.00 132,233.920.779089

Base 12.058956 0.00 59.39 0.00 169,728.90

B175SV901 Total

57.76 0.000.0017,562.000 Local 165,080.69

Base 0.00 74.14 0.00 211,889.38

COMMON STOCK EUR.1B1G40S901 08 Jul 2010 08 Jul 2010 EUR/ES5NEW TO ORD NON CASHMAPFRE SA

33.000 NHHJ Local 2.007878 0.00 0.00 0.00 66.260.807556

Base 2.486363 0.00 0.00 0.00 82.05

COMMON STOCK EUR.12B1YY66907 30 Sep 2010 OPEN EUR/ES5INVESTMENT TECHNOLOGY GROUP LTDALMIRALL SA

17,094.000 NHEH Local 8.210000 0.00 49.12 0.00 140,390.860.735294

Base 11.165602 0.00 66.80 0.00 190,931.60

COMMON STOCK EUR.75B288C9908 21 Jul 2010 26 Jul 2010 EUR/ES5 0.01G TRADE SERVICES LTDIBERDROLA SA

65,145.000 NHEB Local 5.198900 0.00 270.95 0.00 338,953.290.780153

Base 6.663949 0.00 347.30 0.00 434,470.28

02 Jul 2010 EUR/ES5NEW TO ORD NON CASH

25,605.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.795197

Base 0.000000 0.00 0.00 0.00 0.00

02 Jul 2010 CANCEL EUR/ES5NEW TO ORD NON CASH

-25,605.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.795197

Base 0.000000 0.00 0.00 0.00 0.00
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02 Jul 2010 EUR/ES5NEW TO ORD NON CASH

5,522.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.795197

Base 0.000000 0.00 0.00 0.00 0.00

02 Jul 2010 CANCEL EUR/ES5NEW TO ORD NON CASH

-5,522.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.795197

Base 0.000000 0.00 0.00 0.00 0.00

02 Jul 2010 02 Jul 2010 EUR/ES5AUTREPAT-DIV RE

25,605.000 NHEB Local 4.966126 0.00 0.00 0.00 127,157.680.795197

Base 6.245152 0.00 0.00 0.00 159,907.14

02 Jul 2010 02 Jul 2010 EUR/ES5AUTREPAT-DIV RE

5,522.000 NHHJ Local 4.966345 0.00 0.00 0.00 27,424.160.795197

Base 6.245427 0.00 0.00 0.00 34,487.25

B288C9908 Total

270.95 0.000.0096,272.000 Local 493,535.13

Base 0.00 347.30 0.00 628,864.67

COMMON STOCKB3MXKW905 06 Jul 2010 06 Jul 2010 EUR/ES5SUBSCRIPTION (NON CASH)ZARDOYA OTIS

405.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.797980

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB3R1PM907 21 Jul 2010 21 Jul 2010 EUR/ES5SUBSCRIPTION (NON CASH)GAMESA CORPORACION

213.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.776150

Base 0.000000 0.00 0.00 0.00 0.00

EXP 16JUL10B43011905 02 Jul 2010 02 Jul 2010 EUR/ES5RIGHTS ISSUE (NON CASH)GAMESA CORP TECNOLOGICA RTS

14,077.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.802890

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCKB5V345903 01 Jul 2010 01 Jul 2010 EUR/ES5SUBSCRIPTION (NON CASH)IBERDROLA SA

25,605.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.816393

Base 0.000000 0.00 0.00 0.00 0.00

01 Jul 2010 01 Jul 2010 EUR/ES5SUBSCRIPTION (NON CASH)

5,522.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.816393

Base 0.000000 0.00 0.00 0.00 0.00

B5V345903 Total

0.00 0.000.0031,127.000 Local 0.00

Base 0.00 0.00 0.00 0.00

232,349.000

0.00

0.00

1,324.04

1,022.16

0.00

0.00 1,595,108.06

2,071,926.61

Local

Base

SPAIN Total

UNITED KINGDOM

COMMON STOCK EUR.32018270009 20 Jul 2010 23 Jul 2010 EUR/GBB 0.02NCB STOCKBROKERS LTDCRH PLC

21,521.000 NHEB Local 15.335000 0.00 264.02 3,301.49 333,590.050.774863

Base 19.790595 0.00 340.73 4,260.74 430,514.88

21 Jul 2010 26 Jul 2010 EUR/GBB 0.02NCB STOCKBROKERS LTD

42,389.000 NHEB Local 15.757500 0.00 534.36 6,680.69 675,159.720.780153

Base 20.197961 0.00 684.94 8,563.31 865,419.63

29 Sep 2010 EUR/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

55,020.000 NHEB Local 12.256200 0.00 539.47 3,372.68 678,248.270.733353

Base 16.712552 0.00 735.62 4,598.98 924,859.20

018270009 Total

1,337.85 13,354.860.00118,930.000 Local 1,686,998.04

Base 0.00 1,761.29 17,423.03 2,220,793.71
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118,930.000

0.00

0.00

1,761.29

1,337.85

17,423.03

13,354.86 1,686,998.04

2,220,793.71

Local

Base

UNITED KINGDOM Total

EURO CURRENCY  Total

0.00Local3,065,615.000

0.00Base

13,354.86

17,423.03

29,063.00

37,829.23

30,941,270.78

40,935,768.08

HONG KONG DOLLAR

COMMON STOCK HKD.1607355906 29 Sep 2010 OPEN HKD/HK1 0.01MERRILL LYNCH INTERNATIONALCHINA MOBILE LTD

135,000.000 NHEB Local 80.236800 0.00 8,665.57 11,806.87 10,852,440.447.757850

Base 10.342659 0.00 1,117.01 1,521.93 1,398,897.95

COMMON STOCK HKD2.5607564002 17 Sep 2010 27 Sep 2010 HKD/HK1AUTREPAT-STK/$ DIVBANK OF EAST ASIA

1,093.000 NHHJ Local 31.226056 0.00 0.00 0.00 34,130.087.767000

Base 4.020350 0.00 0.00 0.00 4,394.24

COMMON STOCK HKD.25615967007 20 Sep 2010 22 Sep 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCHKR INTERNATIONAL LTD

568,400.000 NHEG Local 3.305700 0.00 3,006.33 2,048.91 1,884,015.127.763750

Base 0.425787 0.00 387.23 263.91 242,668.18

COMMON STOCK HKD.25619368004 09 Jul 2010 13 Jul 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCCHOW SANG SANG HLDG

16,000.000 NHEG Local 13.298800 0.00 340.45 231.95 213,353.207.773750

Base 1.710732 0.00 43.79 29.84 27,445.34

12 Jul 2010 14 Jul 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

24,000.000 NHEG Local 13.778800 0.00 529.11 360.51 331,580.827.771350

Base 1.773025 0.00 68.08 46.39 42,667.08

13 Jul 2010 15 Jul 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

35,000.000 NHEG Local 13.755900 0.00 770.33 524.86 482,751.697.774000

Base 1.769475 0.00 99.09 67.51 62,098.24
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14 Jul 2010 16 Jul 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

39,000.000 NHEG Local 13.713600 0.00 855.73 583.02 536,269.157.770200

Base 1.764897 0.00 110.13 75.04 69,016.13

16 Jul 2010 20 Jul 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

19,000.000 NHEG Local 13.689400 0.00 416.16 283.54 260,798.307.776300

Base 1.760400 0.00 53.52 36.46 33,537.58

19 Jul 2010 21 Jul 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

67,000.000 NHEG Local 13.830100 0.00 1,482.59 1,010.07 929,109.367.775200

Base 1.778745 0.00 190.68 129.91 119,496.52

619368004 Total

4,394.37 2,993.950.00200,000.000 Local 2,753,862.52

Base 0.00 565.29 385.15 354,260.89

COMMON STOCK HKD1.629005901 30 Sep 2010 OPEN HKD/HK1AUTREPAT-STK/$ DIVMTR CORP

469.000 NHHJ Local 27.859104 0.00 0.00 0.00 13,065.927.758000

Base 3.591016 0.00 0.00 0.00 1,684.19

COMMON STOCK HKD.5638740902 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.GREAT EAGLE HOLDINGS LTD

140,000.000 NHEH Local 23.601300 0.00 3,304.18 3,602.38 3,311,088.567.760500

Base 3.041209 0.00 425.77 464.19 426,659.18

COMMON STOCK HKD.1641613005 05 Jul 2010 16 Jul 2010 HKD/HK1AUTREPAT-STK/$ DIVCHINA MERCHANTS HLDGS INTL

532.000 NHHJ Local 24.564812 0.00 0.00 0.00 13,068.487.792650

Base 3.152305 0.00 0.00 0.00 1,677.03

COMMON STOCK HKD.1653615906 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.LUK FOOK HOLDINGS INTL LTD

162,000.000 NHEH Local 17.137300 0.00 2,776.24 3,026.86 2,782,045.707.760500

Base 2.208273 0.00 357.74 390.04 358,487.95
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COMMON STOCK CNY1.0655933901 29 Sep 2010 OPEN HKD/HK1NOMURA INTERNATIONAL PLCCHINA TELECOM CORP LTD H

824,000.000 NHEB Local 4.332700 0.00 7,140.29 3,892.32 3,581,177.417.757850

Base 0.558492 0.00 920.40 501.73 461,619.83

COMMON STOCK HKD.1B0190C903 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.TECHTRONIC INDUSTRIES CO

285,000.000 NHEH Local 7.801500 0.00 2,223.43 2,424.11 2,228,075.047.760500

Base 1.005283 0.00 286.51 312.37 287,104.57

COMMON STOCK USD.1B01RQM903 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.PACIFIC BASIN SHIPPING LTD

392,000.000 NHEH Local 5.625100 0.00 2,205.04 2,404.45 2,209,648.697.760500

Base 0.724837 0.00 284.14 309.83 284,730.20

COMMON STOCK CNY1.0B0B8Z2908 09 Jul 2010 12 Jul 2010 HKD/HK1RIGHTS EXERCISEDBANK OF COMMUNICATIONS CO H

77,250.000 NHHJ Local 5.140000 0.00 0.00 0.00 397,065.007.788700

Base 0.659930 0.00 0.00 0.00 50,979.62

REIT NPVB0PB4M906 16 Jul 2010 04 Aug 2010 HKD/HK1AUTREPAT-STK/$ DIVLINK REIT

3,029.000 NHHJ Local 19.746206 0.00 0.00 0.00 59,811.267.767750

Base 2.542075 0.00 0.00 0.00 7,699.95

COMMON STOCKB1WMLF908 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.PACIFIC TEXTILES HOLDINGS

207,430.000 NHEH Local 4.286900 0.00 889.23 970.03 891,090.937.760500

Base 0.552400 0.00 114.58 124.99 114,823.91

COMMON STOCK CNY1.0B43399904 26 Aug 2010 27 Aug 2010 HKD/HK1MERGER NON CASHGUANGZHOU AUTOMOBILE GROUP H

419,987.000 NHHJ Local 8.318796 0.00 0.00 0.00 3,493,786.277.763889

Base 1.071473 0.00 0.00 0.00 450,004.69

COMMON STOCK HKD.1B5497Y904 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.TRINITY LTD

462,000.000 NHEH Local 7.521700 0.00 3,475.03 3,788.75 3,482,289.187.760500

Base 0.969229 0.00 447.78 488.21 448,719.69
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HONG KONG DOLLAR  Total

0.00Local3,878,190.000

0.00Base

36,958.63

4,762.35

38,079.71

4,906.45

37,986,660.60

4,894,412.07

JAPANESE YEN

COMMON STOCK604587006 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COAOYAMA TRADING CO LTD

10,900.000 NHEH Local 1,356.887248 0.00 5,916.00 0.00 14,795,987.0083.540000

Base 16.242366 0.00 70.82 0.00 177,112.60

COMMON STOCK604800904 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCARC LAND SAKAMOTO CO LTD

14,700.000 NHEH Local 1,149.052177 0.00 0.00 0.00 16,891,067.0086.425000

Base 13.295368 0.00 0.00 0.00 195,441.91

COMMON STOCK607035904 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCBELLUNA CO LTD

27,000.000 NHEH Local 429.505000 0.00 0.00 0.00 11,596,635.0086.425000

Base 4.969685 0.00 0.00 0.00 134,181.49

COMMON STOCK607644002 16 Aug 2010 19 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTDBANK OF SAGA LTD/THE

105,000.000 NHEG Local 238.366695 0.00 40,045.00 0.00 25,068,548.0085.345000

Base 2.792978 0.00 469.21 0.00 293,731.89

17 Aug 2010 20 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

31,000.000 NHEG Local 238.000000 0.00 11,804.00 0.00 7,389,804.0085.520000

Base 2.782975 0.00 138.03 0.00 86,410.24

18 Aug 2010 23 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

42,000.000 NHEG Local 243.770786 0.00 16,381.00 0.00 10,254,754.0085.320000

Base 2.857135 0.00 191.99 0.00 120,191.68

19 Aug 2010 24 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

62,000.000 NHEG Local 245.647887 0.00 24,368.00 0.00 15,254,537.0085.275000

Base 2.880655 0.00 285.76 0.00 178,886.39
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607644002 Total

92,598.00 0.000.00240,000.000 Local 57,967,643.00

Base 0.00 1,084.99 0.00 679,220.20

COMMON STOCK617455902 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCSIIX CORP

16,500.000 NHEH Local 892.359758 0.00 0.00 0.00 14,723,936.0086.425000

Base 10.325250 0.00 0.00 0.00 170,366.63

COMMON STOCK619058001 14 Sep 2010 17 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTDCHIBA KOGYO BANK LTD/THE

8,000.000 NHEG Local 520.837000 0.00 6,666.00 0.00 4,173,362.0083.060000

Base 6.270612 0.00 80.26 0.00 50,245.15

15 Sep 2010 21 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

8,000.000 NHEG Local 531.729875 0.00 6,806.00 0.00 4,260,645.0085.630000

Base 6.209621 0.00 79.48 0.00 49,756.45

16 Sep 2010 22 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

3,000.000 NHEG Local 530.035000 0.00 2,544.00 0.00 1,592,649.0085.725000

Base 6.182969 0.00 29.68 0.00 18,578.58

17 Sep 2010 24 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

5,000.000 NHEG Local 536.543600 0.00 4,292.00 0.00 2,687,010.0085.780000

Base 6.254880 0.00 50.03 0.00 31,324.43

21 Sep 2010 27 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

3,000.000 NHEG Local 540.579667 0.00 2,594.00 0.00 1,624,333.0085.390000

Base 6.330714 0.00 30.38 0.00 19,022.52

22 Sep 2010 28 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

2,000.000 NHEG Local 541.384500 0.00 1,732.00 0.00 1,084,501.0084.375000

Base 6.416409 0.00 20.53 0.00 12,853.35
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24 Sep 2010 29 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

6,000.000 NHEG Local 519.198667 0.00 4,984.00 0.00 3,120,176.0084.250000

Base 6.162595 0.00 59.16 0.00 37,034.73

27 Sep 2010 30 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

2,000.000 NHEG Local 507.959000 0.00 1,625.00 0.00 1,017,543.0084.180000

Base 6.034201 0.00 19.30 0.00 12,087.70

619058001 Total

31,243.00 0.000.0037,000.000 Local 19,560,219.00

Base 0.00 368.82 0.00 230,902.91

COMMON STOCK619787906 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COBML INC

4,300.000 NHEH Local 2,118.587674 0.00 3,643.00 0.00 9,113,570.0083.540000

Base 25.360159 0.00 43.61 0.00 109,092.29

COMMON STOCK620789909 09 Jul 2010 14 Jul 2010 JPY/JP3 0.03NOMURA SECURITIES INTERNATIONAL INCMACNICA INC

5,000.000 NHEG Local 1,868.655000 0.00 14,949.00 0.00 9,358,224.0088.495000

Base 21.115939 0.00 168.92 0.00 105,748.62

12 Jul 2010 15 Jul 2010 JPY/JP3 0.04NOMURA SECURITIES INTERNATIONAL INC

3,600.000 NHEG Local 1,959.840556 0.00 11,289.00 0.00 7,066,715.0088.540000

Base 22.135086 0.00 127.50 0.00 79,813.81

620789909 Total

26,238.00 0.000.008,600.000 Local 16,424,939.00

Base 0.00 296.42 0.00 185,562.43

COMMON STOCK625082003 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCDIC CORP

141,000.000 NHEH Local 147.547596 0.00 0.00 0.00 20,804,211.0086.425000

Base 1.707233 0.00 0.00 0.00 240,719.83
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COMMON STOCK635670003 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COFUJIKURA LTD

3,000.000 NHEH Local 419.916667 0.00 503.00 0.00 1,260,253.0083.540000

Base 5.026534 0.00 6.02 0.00 15,085.62

COMMON STOCK636876906 08 Jul 2010 13 Jul 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLCPANASONIC ELECTRIC WORKS INF

400.000 NHHV Local 2,191.700000 0.00 438.00 0.00 877,118.0088.405000

Base 24.791584 0.00 4.95 0.00 9,921.59

13 Jul 2010 16 Jul 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

400.000 NHHV Local 2,138.000000 0.00 428.00 0.00 855,628.0088.245000

Base 24.228002 0.00 4.85 0.00 9,696.05

10 Aug 2010 13 Aug 2010 JPY/JP3 0.01MACQUARIESECURITIES LIMITED

400.000 NHHV Local 2,118.700000 0.00 424.00 0.00 847,904.0085.880000

Base 24.670470 0.00 4.94 0.00 9,873.13

12 Aug 2010 17 Aug 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

100.000 NHHV Local 2,046.000000 0.00 102.00 0.00 204,702.0085.840000

Base 23.835042 0.00 1.19 0.00 2,384.69

16 Aug 2010 19 Aug 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHHV Local 2,078.933333 0.00 624.00 0.00 1,247,984.0085.345000

Base 24.359170 0.00 7.31 0.00 14,622.81

17 Aug 2010 20 Aug 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

100.000 NHHV Local 2,070.000000 0.00 103.00 0.00 207,103.0085.520000

Base 24.204864 0.00 1.20 0.00 2,421.69

19 Aug 2010 24 Aug 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHHV Local 2,083.165000 0.00 208.00 0.00 416,841.0085.275000

Base 24.428789 0.00 2.44 0.00 4,888.20

636876906 Total

2,327.00 0.000.002,200.000 Local 4,657,280.00

Base 0.00 26.88 0.00 53,808.16
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COMMON STOCK639870005 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COGUNZE LTD

41,000.000 NHEH Local 288.666683 0.00 4,734.00 0.00 11,840,068.0083.540000

Base 3.455431 0.00 56.67 0.00 141,729.33

COMMON STOCK640882007 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COHANWA CO LTD

40,000.000 NHEH Local 333.961200 0.00 5,343.00 0.00 13,363,791.0083.540000

Base 3.997620 0.00 63.96 0.00 159,968.77

COMMON STOCK641958004 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COHEIWA CORP

1,700.000 NHEH Local 1,040.428235 0.00 707.00 0.00 1,769,435.0083.540000

Base 12.454252 0.00 8.46 0.00 21,180.69

COMMON STOCK645181900 30 Sep 2010 OPEN JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLCEIZO NANAO CORP

5,900.000 NHEH Local 1,759.018644 0.00 4,151.00 0.00 10,382,361.0083.540000

Base 21.056005 0.00 49.69 0.00 124,280.12

COMMON STOCK646780007 26 Aug 2010 JPY/JP3CABRERA CAPITAL MARKETS LLCITOCHU CORP

131,700.000 NHEB Local 678.762301 0.00 44,696.00 0.00 89,437,691.0084.620000

Base 8.021299 0.00 528.20 0.00 1,056,933.24

26 Aug 2010 CANCEL JPY/JP3CABRERA CAPITAL MARKETS LLC

-131,700.000 NHEB Local 678.762301 0.00 -44,696.00 0.00 -89,437,691.0084.620000

Base 8.021299 0.00 -528.20 0.00 -1,056,933.24

26 Aug 2010 31 Aug 2010 JPY/JP3PERSHING LLC

131,700.000 NHEB Local 678.762301 0.00 44,696.00 0.00 89,437,691.0084.620000

Base 8.021299 0.00 528.20 0.00 1,056,933.24

01 Sep 2010 JPY/JP3CABRERA CAPITAL MARKETS LLC

42,700.000 NHEB Local 684.552693 0.00 17,538.00 0.00 29,247,938.0084.505000

Base 8.100736 0.00 207.54 0.00 346,108.96
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01 Sep 2010 CANCEL JPY/JP3CABRERA CAPITAL MARKETS LLC

-42,700.000 NHEB Local 684.552693 0.00 -17,538.00 0.00 -29,247,938.0084.505000

Base 8.100736 0.00 -207.54 0.00 -346,108.96

01 Sep 2010 06 Sep 2010 JPY/JP3PERSHING LLC

42,700.000 NHEB Local 684.552693 0.00 17,538.00 0.00 29,247,938.0084.505000

Base 8.100736 0.00 207.54 0.00 346,108.96

09 Sep 2010 JPY/JP3CABRERA CAPITAL MARKETS LLC

10,000.000 NHEB Local 695.000000 0.00 4,170.00 0.00 6,954,170.0083.835000

Base 8.290094 0.00 49.74 0.00 82,950.68

09 Sep 2010 CANCEL JPY/JP3CABRERA CAPITAL MARKETS LLC

-10,000.000 NHEB Local 695.000000 0.00 -4,170.00 0.00 -6,954,170.0083.835000

Base 8.290094 0.00 -49.74 0.00 -82,950.68

09 Sep 2010 14 Sep 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.

7,900.000 NHEB Local 695.000000 0.00 6,589.00 0.00 5,497,089.0083.835000

Base 8.290094 0.00 78.59 0.00 65,570.33

10 Sep 2010 15 Sep 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.

39,000.000 NHEB Local 698.476000 0.00 32,689.00 0.00 27,273,253.0084.145000

Base 8.300862 0.00 388.48 0.00 324,122.09

09 Sep 2010 14 Sep 2010 JPY/JP3PERSHING LLC

10,000.000 NHEB Local 695.000000 0.00 4,170.00 0.00 6,954,170.0083.835000

Base 8.290094 0.00 49.74 0.00 82,950.68

30 Sep 2010 OPEN JPY/JP3 0.01CLSA SINGAPORE PTE LTD.

101,000.000 NHEB Local 772.171891 0.00 93,587.00 0.00 78,082,948.0083.540000

Base 9.243140 0.00 1,120.27 0.00 934,677.38

646780007 Total

199,269.00 0.000.00332,300.000 Local 236,493,089.00

Base 0.00 2,372.82 0.00 2,810,362.68
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COMMON STOCK646850008 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCJAPAN DIGITAL LABORATORY CO

7,600.000 NHEH Local 843.436974 0.00 2,563.00 0.00 6,412,684.0083.540000

Base 10.096205 0.00 30.68 0.00 76,761.84

COMMON STOCK647058007 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONIPPON SHOKUBAI CO LTD

33,000.000 NHEH Local 735.761879 0.00 9,712.00 0.00 24,289,854.0083.540000

Base 8.807300 0.00 116.26 0.00 290,757.17

COMMON STOCK647998004 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COJUROKU BANK LTD/THE

53,000.000 NHEH Local 280.702887 0.00 5,950.00 0.00 14,883,203.0083.540000

Base 3.360102 0.00 71.22 0.00 178,156.61

COMMON STOCK648164002 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COKAKEN PHARMACEUTICAL CO LTD

7,000.000 NHEH Local 884.090857 0.00 2,475.00 0.00 6,191,111.0083.540000

Base 10.582845 0.00 29.63 0.00 74,109.54

COMMON STOCK648427003 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COK S HOLDINGS CORP

7,500.000 NHEH Local 1,969.744800 0.00 5,909.00 0.00 14,778,995.0083.540000

Base 23.578463 0.00 70.73 0.00 176,909.21

COMMON STOCK649636008 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COHITACHI KOKUSAI ELECTRIC INC

24,000.000 NHEH Local 635.931000 0.00 6,104.00 0.00 15,268,448.0083.540000

Base 7.612294 0.00 73.07 0.00 182,768.11

COMMON STOCK650437908 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCKOHNAN SHOJI CO LTD

17,000.000 NHEH Local 929.651765 0.00 6,321.00 0.00 15,810,401.0083.540000

Base 11.128223 0.00 75.66 0.00 189,255.46

COMMON STOCK651271900 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COEDION CORP

8,000.000 NHEH Local 633.739500 0.00 2,027.00 0.00 5,071,943.0083.540000

Base 7.586061 0.00 24.26 0.00 60,712.75
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COMMON STOCK654275908 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCNEC FIELDING LTD

1,300.000 NHEH Local 951.257692 0.00 494.00 0.00 1,237,129.0083.540000

Base 11.386853 0.00 5.91 0.00 14,808.82

COMMON STOCK660264003 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCMORINAGA MILK INDUSTRY CO

63,000.000 NHEH Local 363.157095 0.00 9,151.00 0.00 22,888,048.0083.540000

Base 4.347104 0.00 109.54 0.00 273,977.11

COMMON STOCK660274002 16 Aug 2010 19 Aug 2010 JPY/JP3 0.01PERSHING LLCMORITA HOLDINGS CORP

3,000.000 NHEG Local 414.666667 0.00 1,990.00 0.00 1,245,990.0085.345000

Base 4.858711 0.00 23.32 0.00 14,599.45

17 Aug 2010 20 Aug 2010 JPY/JP3 0.01PERSHING LLC

3,000.000 NHEG Local 415.000000 0.00 1,992.00 0.00 1,246,992.0085.520000

Base 4.852666 0.00 23.29 0.00 14,581.29

18 Aug 2010 23 Aug 2010 JPY/JP3 0.01PERSHING LLC

15,000.000 NHEG Local 427.588200 0.00 10,262.00 0.00 6,424,085.0085.320000

Base 5.011582 0.00 120.28 0.00 75,294.01

19 Aug 2010 24 Aug 2010 JPY/JP3 0.01PERSHING LLC

9,000.000 NHEG Local 440.600000 0.00 6,345.00 0.00 3,971,745.0085.275000

Base 5.166813 0.00 74.41 0.00 46,575.73

20 Aug 2010 25 Aug 2010 JPY/JP3 0.01PERSHING LLC

16,000.000 NHEG Local 448.789500 0.00 11,489.00 0.00 7,192,121.0085.620000

Base 5.241643 0.00 134.19 0.00 84,000.48

660274002 Total

32,078.00 0.000.0046,000.000 Local 20,080,933.00

Base 0.00 375.49 0.00 235,050.96
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COMMON STOCK661171009 15 Jul 2010 21 Jul 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIESSCROLL CORP

94,800.000 NHEG Local 308.648903 0.00 46,816.00 0.00 29,306,732.0087.415000

Base 3.530846 0.00 535.56 0.00 335,259.76

16 Jul 2010 22 Jul 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIES

115,200.000 NHEG Local 309.950104 0.00 57,130.00 0.00 35,763,382.0086.420000

Base 3.586555 0.00 661.07 0.00 413,832.24

661171009 Total

103,946.00 0.000.00210,000.000 Local 65,070,114.00

Base 0.00 1,196.63 0.00 749,092.00

COMMON STOCK661964007 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONHK SPRING CO LTD

3,000.000 NHEH Local 707.600000 0.00 849.00 0.00 2,123,649.0083.540000

Base 8.470194 0.00 10.16 0.00 25,420.74

COMMON STOCK662009000 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COBANK OF NAGOYA LTD/THE

8,000.000 NHEH Local 273.000000 0.00 873.00 0.00 2,184,873.0083.540000

Base 3.267896 0.00 10.45 0.00 26,153.62

COMMON STOCK663833903 15 Jul 2010 21 Jul 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIESNICHIHA CORP

31,400.000 NHEG Local 763.243408 0.00 38,346.00 0.00 24,004,189.0087.415000

Base 8.731264 0.00 438.67 0.00 274,600.34

16 Jul 2010 22 Jul 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIES

3,900.000 NHEG Local 764.173846 0.00 4,768.00 0.00 2,985,046.0086.420000

Base 8.842558 0.00 55.17 0.00 34,541.15

22 Jul 2010 27 Jul 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIES

43,700.000 NHEG Local 749.846796 0.00 52,429.00 0.00 32,820,734.0087.015000

Base 8.617443 0.00 602.53 0.00 377,184.78
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663833903 Total

95,543.00 0.000.0079,000.000 Local 59,809,969.00

Base 0.00 1,096.37 0.00 686,326.27

COMMON STOCK663955003 29 Sep 2010 OPEN JPY/JP3 0.35DAIWA SECURITIES AMERICA INCNINTENDO CO LTD

3,300.000 NHEB Local 24,251.666667 0.00 96,036.00 0.00 80,126,536.0083.600000

Base 290.091707 0.00 1,148.76 0.00 958,451.39

COMMON STOCK664032000 14 Sep 2010 17 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTDNIPPON DENSETSU KOGYO CO LTD

21,000.000 NHEG Local 757.250000 0.00 25,443.00 0.00 15,927,693.0083.060000

Base 9.116903 0.00 306.32 0.00 191,761.29

15 Sep 2010 21 Sep 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

4,000.000 NHEG Local 775.400000 0.00 4,962.00 0.00 3,106,562.0085.630000

Base 9.055238 0.00 57.95 0.00 36,278.90

664032000 Total

30,405.00 0.000.0025,000.000 Local 19,034,255.00

Base 0.00 364.27 0.00 228,040.19

COMMON STOCK664058005 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONIPPON SODA CO LTD

28,000.000 NHEH Local 345.229679 0.00 3,866.00 0.00 9,670,297.0083.540000

Base 4.132508 0.00 46.28 0.00 115,756.49

COMMON STOCK664074002 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCNIPPON FLOUR MILLS CO LTD

58,000.000 NHEH Local 430.742500 0.00 9,992.00 0.00 24,993,057.0083.540000

Base 5.156123 0.00 119.61 0.00 299,174.73

COMMON STOCK664078003 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCNIPPO CORP

43,000.000 NHEH Local 612.423581 0.00 0.00 0.00 26,334,214.0086.425000

Base 7.086185 0.00 0.00 0.00 304,705.98
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30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CO

40,000.000 NHEH Local 563.333300 0.00 9,013.00 0.00 22,542,345.0083.540000

Base 6.743276 0.00 107.89 0.00 269,838.94

664078003 Total

9,013.00 0.000.0083,000.000 Local 48,876,559.00

Base 0.00 107.89 0.00 574,544.92

COMMON STOCK664159001 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + CONIPRO CORP

6,900.000 NHEH Local 1,756.494493 0.00 4,847.00 0.00 12,124,659.0083.540000

Base 21.025790 0.00 58.02 0.00 145,135.97

COMMON STOCK664268000 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONIHON UNISYS LTD

16,000.000 NHEH Local 555.738000 0.00 3,556.00 0.00 8,895,364.0083.540000

Base 6.652358 0.00 42.57 0.00 106,480.30

COMMON STOCK664290004 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCNISSAN SHATAI CO LTD

28,000.000 NHEH Local 606.395286 0.00 6,791.00 0.00 16,985,859.0083.540000

Base 7.258742 0.00 81.29 0.00 203,326.06

COMMON STOCK664688900 16 Aug 2010 19 Aug 2010 JPY/JP3PERSHING LLCNIPPON STEEL TRADING CO LTD

23,000.000 NHEG Local 230.181783 0.00 8,471.00 0.00 5,302,652.0085.345000

Base 2.697074 0.00 99.26 0.00 62,131.96

17 Aug 2010 20 Aug 2010 JPY/JP3PERSHING LLC

14,000.000 NHEG Local 233.100000 0.00 5,221.00 0.00 3,268,621.0085.520000

Base 2.725678 0.00 61.05 0.00 38,220.54

18 Aug 2010 23 Aug 2010 JPY/JP3PERSHING LLC

17,000.000 NHEG Local 232.958294 0.00 6,337.00 0.00 3,966,628.0085.320000

Base 2.730407 0.00 74.27 0.00 46,491.19
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19 Aug 2010 24 Aug 2010 JPY/JP3PERSHING LLC

24,000.000 NHEG Local 234.674417 0.00 9,012.00 0.00 5,641,198.0085.275000

Base 2.751972 0.00 105.68 0.00 66,153.01

20 Aug 2010 25 Aug 2010 JPY/JP3PERSHING LLC

27,000.000 NHEG Local 232.000000 0.00 10,022.00 0.00 6,274,022.0085.620000

Base 2.709647 0.00 117.05 0.00 73,277.53

664688900 Total

39,063.00 0.000.00105,000.000 Local 24,453,121.00

Base 0.00 457.31 0.00 286,274.23

COMMON STOCK668814908 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COMELCO HOLDINGS INC

600.000 NHEH Local 2,847.055000 0.00 683.00 0.00 1,708,916.0083.540000

Base 34.080141 0.00 8.18 0.00 20,456.26

COMMON STOCK672193901 01 Jul 2010 06 Jul 2010 JPY/JP3 0.01MACQUARIESECURITIES LIMITEDARCS CO LTD

2,500.000 NHHV Local 1,179.882400 0.00 1,475.00 0.00 2,951,181.0087.420000

Base 13.496710 0.00 16.87 0.00 33,758.65

02 Jul 2010 07 Jul 2010 JPY/JP3 0.01J.P. MORGAN CLEARING CORP.

7,200.000 NHHV Local 1,178.500000 0.00 6,788.00 0.00 8,491,988.0087.700000

Base 13.437856 0.00 77.40 0.00 96,829.97

07 Jul 2010 12 Jul 2010 JPY/JP3 0.01MACQUARIESECURITIES LIMITED

1,000.000 NHHV Local 1,160.000000 0.00 580.00 0.00 1,160,580.0087.165000

Base 13.308094 0.00 6.65 0.00 13,314.75

08 Jul 2010 13 Jul 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,200.000 NHHV Local 1,178.947500 0.00 707.00 0.00 1,415,444.0088.405000

Base 13.335756 0.00 8.00 0.00 16,010.90
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09 Jul 2010 14 Jul 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

500.000 NHHV Local 1,177.400000 0.00 294.00 0.00 588,994.0088.495000

Base 13.304706 0.00 3.32 0.00 6,655.68

13 Jul 2010 16 Jul 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,300.000 NHHV Local 1,226.780000 0.00 1,410.00 0.00 2,823,004.0088.245000

Base 13.901977 0.00 15.98 0.00 31,990.53

15 Jul 2010 21 Jul 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,500.000 NHHV Local 1,195.518667 0.00 896.00 0.00 1,794,174.0087.415000

Base 13.676356 0.00 10.25 0.00 20,524.78

16 Jul 2010 22 Jul 2010 JPY/JP3 0.01GOLDMAN SACHS + CO

2,300.000 NHHV Local 1,169.960000 0.00 1,345.00 0.00 2,692,253.0086.420000

Base 13.538070 0.00 15.56 0.00 31,153.12

20 Jul 2010 23 Jul 2010 JPY/JP3 0.01GOLDMAN SACHS + CO

2,100.000 NHHV Local 1,169.947619 0.00 1,228.00 0.00 2,458,118.0087.225000

Base 13.412985 0.00 14.08 0.00 28,181.35

21 Jul 2010 26 Jul 2010 JPY/JP3 0.01MACQUARIESECURITIES LIMITED

800.000 NHHV Local 1,168.833750 0.00 468.00 0.00 935,535.0087.310000

Base 13.387169 0.00 5.36 0.00 10,715.10

22 Jul 2010 27 Jul 2010 JPY/JP3 0.01MACQUARIESECURITIES LIMITED

1,200.000 NHHV Local 1,168.227500 0.00 701.00 0.00 1,402,574.0087.015000

Base 13.425588 0.00 8.06 0.00 16,118.76

23 Jul 2010 28 Jul 2010 JPY/JP3 0.01J.P. MORGAN CLEARING CORP.

4,700.000 NHHV Local 1,176.500000 0.00 4,423.00 0.00 5,533,973.0087.335000

Base 13.471117 0.00 50.64 0.00 63,364.89

26 Jul 2010 29 Jul 2010 JPY/JP3 0.01GOLDMAN SACHS + CO

2,300.000 NHHV Local 1,160.000000 0.00 1,334.00 0.00 2,669,334.0087.205000

Base 13.301990 0.00 15.30 0.00 30,609.87
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27 Jul 2010 30 Jul 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHHV Local 1,165.000000 0.00 116.00 0.00 233,116.0087.875000

Base 13.257468 0.00 1.32 0.00 2,652.81

28 Jul 2010 02 Aug 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHHV Local 1,183.100000 0.00 591.00 0.00 1,183,691.0087.630000

Base 13.501084 0.00 6.74 0.00 13,507.83

02 Aug 2010 05 Aug 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTD

1,000.000 NHHV Local 1,157.714000 0.00 463.00 0.00 1,158,177.0086.425000

Base 13.395592 0.00 5.36 0.00 13,400.95

03 Aug 2010 06 Aug 2010 JPY/JP3 0.01GOLDMAN SACHS + CO

6,700.000 NHHV Local 1,169.700000 0.00 3,918.00 0.00 7,840,908.0085.885000

Base 13.619375 0.00 45.62 0.00 91,295.43

672193901 Total

26,737.00 0.000.0038,500.000 Local 45,333,044.00

Base 0.00 306.51 0.00 520,085.37

COMMON STOCK672911906 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + CORICOH LEASING CO LTD

4,200.000 NHEH Local 2,084.891667 0.00 3,502.00 0.00 8,760,047.0083.540000

Base 24.956807 0.00 41.92 0.00 104,860.51

COMMON STOCK677285009 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COSAN IN GODO BANK LTD/THE

6,000.000 NHEH Local 614.750000 0.00 1,475.00 0.00 3,689,975.0083.540000

Base 7.358750 0.00 17.66 0.00 44,170.16

COMMON STOCK679342006 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COSEINO HOLDINGS CO LTD

44,000.000 NHEH Local 511.603591 0.00 9,004.00 0.00 22,519,562.0083.540000

Base 6.124055 0.00 107.78 0.00 269,566.22
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COMMON STOCK689446003 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COTOAGOSEI CO LTD

17,000.000 NHEH Local 356.893588 0.00 2,426.00 0.00 6,069,617.0083.540000

Base 4.272128 0.00 29.04 0.00 72,655.22

COMMON STOCK689542009 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COTOKYO TATEMONO CO LTD

18,000.000 NHEH Local 340.279056 0.00 2,450.00 0.00 6,127,473.0083.540000

Base 4.073247 0.00 29.33 0.00 73,347.77

COMMON STOCK690010004 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COTOYO INK MFG CO LTD

37,000.000 NHEH Local 338.940000 0.00 5,016.00 0.00 12,545,796.0083.540000

Base 4.057218 0.00 60.04 0.00 150,177.11

COMMON STOCK690682000 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCTSUKISHIMA KIKAI CO LTD

4,000.000 NHEH Local 548.090750 0.00 876.00 0.00 2,193,239.0083.540000

Base 6.560818 0.00 10.49 0.00 26,253.76

COMMON STOCK696188903 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCWARABEYA NICHIYO CO LTD

6,200.000 NHEH Local 1,075.278387 0.00 0.00 0.00 6,666,726.0086.425000

Base 12.441752 0.00 0.00 0.00 77,138.86

COMMON STOCK698638004 16 Aug 2010 19 Aug 2010 JPY/JP3PERSHING LLCJAPAN TRANSCITY CORP

5,000.000 NHEG Local 253.857200 0.00 2,031.00 0.00 1,271,317.0085.345000

Base 2.974482 0.00 23.80 0.00 14,896.21

17 Aug 2010 20 Aug 2010 JPY/JP3PERSHING LLC

7,000.000 NHEG Local 253.777857 0.00 2,842.00 0.00 1,779,287.0085.520000

Base 2.967468 0.00 33.23 0.00 20,805.51

18 Aug 2010 23 Aug 2010 JPY/JP3PERSHING LLC

15,000.000 NHEG Local 258.571400 0.00 6,206.00 0.00 3,884,777.0085.320000

Base 3.030607 0.00 72.74 0.00 45,531.84
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19 Aug 2010 24 Aug 2010 JPY/JP3PERSHING LLC

20,000.000 NHEG Local 263.925900 0.00 8,446.00 0.00 5,286,964.0085.275000

Base 3.094997 0.00 99.04 0.00 61,998.99

20 Aug 2010 25 Aug 2010 JPY/JP3PERSHING LLC

17,000.000 NHEG Local 264.565176 0.00 7,196.00 0.00 4,504,804.0085.620000

Base 3.089993 0.00 84.05 0.00 52,613.92

23 Aug 2010 26 Aug 2010 JPY/JP3 0.01PERSHING LLC

30,000.000 NHEG Local 268.854200 0.00 12,905.00 0.00 8,078,531.0085.170000

Base 3.156677 0.00 151.52 0.00 94,851.84

31 Aug 2010 03 Sep 2010 JPY/JP3 0.01PERSHING LLC

15,000.000 NHEG Local 263.352933 0.00 6,320.00 0.00 3,956,614.0084.110000

Base 3.131054 0.00 75.14 0.00 47,040.95

01 Sep 2010 06 Sep 2010 JPY/JP3 0.01PERSHING LLC

16,000.000 NHEG Local 266.473688 0.00 6,822.00 0.00 4,270,401.0084.505000

Base 3.153348 0.00 80.73 0.00 50,534.30

698638004 Total

52,768.00 0.000.00125,000.000 Local 33,032,695.00

Base 0.00 620.25 0.00 388,273.56

COMMON STOCKB1GVJ7907 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + CODUSKIN CO LTD

7,500.000 NHEH Local 1,542.444933 0.00 4,627.00 0.00 11,572,964.0083.540000

Base 18.463550 0.00 55.39 0.00 138,532.01

JAPANESE YEN  Total

0.00Local2,154,700.000

0.00Base

0.00

0.00

973,800.00

11,457.81

1,143,125,599.00

13,491,976.96

NEW ZEALAND DOLLAR
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COMMON STOCK NPV615252905 20 Sep 2010 27 Sep 2010 NZD/NZ4AUTREPAT-DIV RECONTACT ENERGY LIMITED

1,319.000 NHHJ Local 5.711872 0.00 0.00 0.00 7,533.961.370426

Base 4.167954 0.00 0.00 0.00 5,497.53

COMMON STOCK NPV688143007 03 Sep 2010 17 Sep 2010 NZD/NZ4AUTREPAT-DIV RETELECOM CORP OF NEW ZEALAND

11,559.000 NHHJ Local 2.065029 0.00 0.00 0.00 23,869.681.387155

Base 1.488679 0.00 0.00 0.00 17,207.65

NEW ZEALAND DOLLAR  Total

0.00Local12,878.000

0.00Base

0.00

0.00

0.00

0.00

31,403.64

22,705.18

NORWEGIAN KRONE

COMMON STOCK USD2.5556105906 15 Jul 2010 20 Jul 2010 NOK/NO3 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRONTLINE LTD

19,600.000 NHEG Local 190.198500 0.00 5,964.62 0.00 3,733,855.226.197400

Base 30.690047 0.00 962.44 0.00 602,487.37

16 Jul 2010 21 Jul 2010 NOK/NO3 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

4,900.000 NHEG Local 189.002400 0.00 1,481.78 0.00 927,593.546.263850

Base 30.173519 0.00 236.56 0.00 148,086.81

556105906 Total

7,446.40 0.000.0024,500.000 Local 4,661,448.76

Base 0.00 1,199.00 0.00 750,574.18

COMMON STOCK NOK10.707039905 19 Aug 2010 24 Aug 2010 NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXNORSKE SKOGINDUSTRIER ASA

105,682.000 NHEH Local 8.918200 0.00 471.25 0.00 942,964.466.177050

Base 1.443764 0.00 76.29 0.00 152,656.12

COMMON STOCKB11HK3901 09 Jul 2010 19 Jul 2010 NOK/NO36 RIGHTS EXERCISEDNORSK HYDRO ASA

10,364.000 NHHJ Local 26.300000 0.00 0.00 0.00 272,573.206.390850

Base 4.115259 0.00 0.00 0.00 42,650.54
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COMMON STOCK EUR.11B4K47R905 19 Aug 2010 24 Aug 2010 NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXSONGA OFFSHORE SE

80,930.000 NHEH Local 21.045400 0.00 851.60 0.00 1,704,055.826.177050

Base 3.407031 0.00 137.87 0.00 275,868.87

NORWEGIAN KRONE  Total

0.00Local221,476.000

0.00Base

0.00

0.00

8,769.25

1,413.16

7,581,042.24

1,221,749.71

POUND STERLING

COMMON STOCK006080907 17 Sep 2010 22 Sep 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.ATKINS (WS) PLC

24,800.000 NHHV Local 7.412500 0.00 128.68 920.15 184,878.830.639632

Base 11.588695 0.00 201.18 1,438.56 289,039.37

20 Sep 2010 23 Sep 2010 GBP/GBB 0.01CREDIT SUISSE SECURITIES (USA) LLC

14,451.000 NHHV Local 7.370330 0.00 53.25 533.64 107,095.530.642570

Base 11.470081 0.00 82.87 830.48 166,667.49

21 Sep 2010 24 Sep 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

19,049.000 NHHV Local 7.385000 0.00 98.47 704.38 141,479.720.643087

Base 11.483672 0.00 153.12 1,095.31 220,000.90

22 Sep 2010 27 Sep 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

22,740.000 NHHV Local 7.318129 0.00 83.21 833.49 167,330.950.639059

Base 11.451414 0.00 130.21 1,304.25 261,839.60

23 Sep 2010 28 Sep 2010 GBP/GBB 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,600.000 NHHV Local 7.280000 0.00 24.03 241.21 48,313.240.636011

Base 11.446343 0.00 37.78 379.25 75,962.90

29 Sep 2010 OPEN GBP/GBB 0.01JP MORGANSECURITIES LIMITED

1,600.000 NHHV Local 7.517150 0.00 6.01 61.17 12,094.620.632611

Base 11.882737 0.00 9.50 96.69 19,118.57
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30 Sep 2010 OPEN GBP/GBB 0.01JP MORGANSECURITIES LIMITED

900.000 NHHV Local 7.365044 0.00 3.31 33.16 6,665.010.635768

Base 11.584484 0.00 5.21 52.16 10,483.40

30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

687.000 NHEH Local 7.372504 0.00 1.77 25.33 5,092.010.635768

Base 11.596217 0.00 2.78 39.84 8,009.23

30 Sep 2010 OPEN GBP/GBBUBS AG

21,460.000 NHEH Local 7.375800 0.00 55.40 792.70 159,132.770.635768

Base 11.601402 0.00 87.14 1,246.84 250,300.06

006080907 Total

454.13 4,145.230.00112,287.000 Local 832,082.68

Base 0.00 709.79 6,483.38 1,301,421.52

REIT GBP.25013670005 23 Jul 2010 13 Aug 2010 GBP/GBBAUTREPAT-STK/$ DIVBRITISH LAND CO PLC

741.000 NHHJ Local 4.520161 0.00 0.00 0.00 3,349.440.649203

Base 6.962631 0.00 0.00 0.00 5,159.31

COMMON STOCK GBP.25021623004 29 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAVIVA PLC

73,890.000 NHEB Local 3.962600 0.00 234.24 1,464.98 294,495.730.632611

Base 6.263881 0.00 370.27 2,315.77 465,524.20

COMMON STOCK023740905 27 Sep 2010 GBP/GBBAUTREPAT-DIV REDIAGEO PLC

1,320.000 NHHP Local 11.408795 0.00 0.00 0.00 15,059.610.631512

Base 18.065840 0.00 0.00 0.00 23,846.91

27 Sep 2010 CANCEL GBP/GBBAUTREPAT-DIV RE

-1,320.000 NHHP Local 11.408795 0.00 0.00 0.00 -15,059.610.631512

Base 18.065840 0.00 0.00 0.00 -23,846.91
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27 Sep 2010 GBP/GBB 0.03AUTREPAT-DIV RE

1,320.000 NHHP Local 11.334636 0.00 22.59 75.30 15,059.610.631512

Base 17.948410 0.00 35.77 119.24 23,846.91

27 Sep 2010 CANCEL GBP/GBB 0.03AUTREPAT-DIV RE

-1,320.000 NHHP Local 11.334636 0.00 -22.59 -75.30 -15,059.610.631512

Base 17.948410 0.00 -35.77 -119.24 -23,846.91

023740905 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK GBP1.0024054900 31 Aug 2010 28 Sep 2010 GBP/GBB 0.12AUTREPAT-DIV RESCHRODERS PLC

6.000 NHHJ Local 15.610000 0.00 0.47 0.47 94.600.651232

Base 23.969952 0.00 0.72 0.72 145.26

REIT GBP.05026527903 30 Sep 2010 OPEN GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDDERWENT LONDON PLC

5,120.000 NHEH Local 15.122100 0.00 27.10 388.13 77,840.380.635768

Base 23.785563 0.00 42.63 610.49 122,435.20

30 Sep 2010 OPEN GBP/GBB 0.01UBS AG

13,818.000 NHEH Local 15.109600 0.00 73.07 1,045.29 209,902.810.635768

Base 23.765902 0.00 114.93 1,644.13 330,156.30

026527903 Total

100.17 1,433.420.0018,938.000 Local 287,743.19

Base 0.00 157.56 2,254.62 452,591.50

COMMON STOCK GBP.25028758902 29 Sep 2010 OPEN GBP/GBB 0.197 AUTREPAT-DIV REBRITISH AMERICAN TOBACCO PLC

10,732.000 NHHP Local 23.791323 0.00 1,289.54 1,289.54 257,907.560.632611

Base 37.608140 0.00 2,038.44 2,038.44 407,687.44
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COMMON STOCK GBP.05034521906 30 Sep 2010 OPEN GBP/GBBUBS AGFIRSTGROUP PLC

59,951.000 NHEH Local 3.643500 0.00 76.45 1,093.54 219,601.460.635768

Base 5.730864 0.00 120.25 1,720.03 345,411.31

COMMON STOCK GBP.1040520009 19 Aug 2010 24 Aug 2010 GBP/GBBEXECUTIONLIMITEDHALMA PLC

124,796.000 NHEH Local 2.765300 0.00 120.78 1,726.49 346,945.650.640594

Base 4.316775 0.00 188.54 2,695.14 541,599.91

19 Aug 2010 24 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

36,517.000 NHEH Local 2.728500 0.00 34.87 499.18 100,170.680.640594

Base 4.259328 0.00 54.43 779.24 156,371.56

19 Aug 2010 24 Aug 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

21,894.000 NHEH Local 2.768500 0.00 30.31 304.07 60,947.920.640594

Base 4.321770 0.00 47.32 474.67 95,142.82

20 Aug 2010 25 Aug 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQ

12,466.000 NHEH Local 2.742600 0.00 11.97 172.01 34,373.230.644600

Base 4.254732 0.00 18.57 266.85 53,324.90

23 Aug 2010 26 Aug 2010 GBP/GBBUBS AG

25,464.000 NHEH Local 2.775100 0.00 24.73 354.45 71,044.330.643791

Base 4.310560 0.00 38.41 550.56 110,353.10

040520009 Total

222.66 3,056.200.00221,137.000 Local 613,481.81

Base 0.00 347.27 4,766.46 956,792.29

COMMON STOCK USD.5040828907 08 Jul 2010 13 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITEDSTANDARD CHARTERED PLC

7,400.000 NHHP Local 17.088900 0.00 189.69 632.41 127,279.960.661660

Base 25.827313 0.00 286.69 955.79 192,364.60
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09 Jul 2010 14 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITED

7,900.000 NHHP Local 17.088700 0.00 202.50 675.13 135,878.360.662537

Base 25.792824 0.00 305.64 1,019.01 205,087.96

12 Jul 2010 15 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITED

7,900.000 NHHP Local 17.185500 0.00 203.65 678.96 136,648.060.666001

Base 25.804015 0.00 305.78 1,019.46 205,176.96

13 Jul 2010 16 Jul 2010 GBP/GBB 0.04INSTINET U.K. LTD

7,900.000 NHHP Local 17.554100 0.00 208.02 695.43 139,580.840.659065

Base 26.634854 0.00 315.63 1,055.18 211,786.15

14 Jul 2010 19 Jul 2010 GBP/GBB 0.04INSTINET U.K. LTD

7,900.000 NHHP Local 17.595000 0.00 208.50 697.05 139,906.050.654407

Base 26.886937 0.00 318.61 1,065.16 213,790.58

15 Jul 2010 20 Jul 2010 GBP/GBB 0.04INSTINET U.K. LTD

7,900.000 NHHP Local 17.594300 0.00 208.49 697.02 139,900.480.650428

Base 27.050342 0.00 320.54 1,071.63 215,089.88

16 Jul 2010 22 Jul 2010 GBP/GBB 0.041 SVENSKA HANDELSBANKEN

7,900.000 NHHP Local 17.345900 0.00 205.55 685.16 137,923.320.654108

Base 26.518404 0.00 314.24 1,047.47 210,857.11

20 Jul 2010 GBP/GBB 0.04CITIGROUPGLOBAL MARKETS UK EQUITY L

7,400.000 NHHP Local 17.348000 0.00 192.56 643.84 129,211.600.655050

Base 26.483475 0.00 293.96 982.89 197,254.56

20 Jul 2010 CANCEL GBP/GBB 0.04CITIGROUPGLOBAL MARKETS UK EQUITY L

-7,400.000 NHHP Local 17.348000 0.00 -192.56 -643.84 -129,211.600.655050

Base 26.483475 0.00 -293.96 -982.89 -197,254.56

19 Jul 2010 22 Jul 2010 GBP/GBB 0.04CITIGROUPGLOBAL MARKETS UK EQUITY L

7,700.000 NHHP Local 17.395900 0.00 200.92 671.75 134,821.100.656922

Base 26.480922 0.00 305.85 1,022.57 205,231.52
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20 Jul 2010 23 Jul 2010 GBP/GBB 0.04CITIGROUPGLOBAL MARKETS UK EQUITY L

7,300.000 NHHP Local 17.348000 0.00 189.96 635.15 127,465.510.655050

Base 26.483475 0.00 289.99 969.62 194,588.98

17 Aug 2010 20 Aug 2010 GBP/GBB 0.04INVESTEC SECURITIES

37,540.000 NHHP Local 17.572300 0.00 989.50 3,304.27 663,957.910.641581

Base 27.389059 0.00 1,542.28 5,150.20 1,034,877.76

22 Sep 2010 OPEN USD/GBBAUTREPAT-STK/$ DIV

878.000 NHHJ Local 17.155410 0.00 0.00 0.00 15,062.450.630243

Base 27.220307 0.00 0.00 0.00 23,899.43

22 Sep 2010 OPEN USD/GBBAUTREPAT-STK/$ DIV

3,021.000 NHHP Local 17.139447 0.00 0.00 0.00 51,778.270.630243

Base 27.194982 0.00 0.00 0.00 82,156.04

040828907 Total

2,806.78 9,372.330.00111,239.000 Local 1,950,202.31

Base 0.00 4,305.25 14,376.09 2,994,906.97

COMMON STOCK GBP.01041610007 21 Jul 2010 26 Jul 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXHAYS PLC

296,180.000 NHEB Local 0.943500 0.00 223.56 1,399.15 281,068.540.657376

Base 1.435252 0.00 340.08 2,128.39 427,561.30

COMMON STOCK042504902 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXREXAM PLC

35,286.000 NHEH Local 3.081000 0.00 54.36 544.58 109,315.110.640594

Base 4.809599 0.00 84.86 850.12 170,646.48

COMMON STOCK GBP.1045449907 30 Jul 2010 26 Aug 2010 GBP/GBB 0.14AUTREPAT-DIV REIMPERIAL TOBACCO GROUP PLC

9,147.000 NHHP Local 18.270748 0.00 844.05 844.05 168,810.640.636436

Base 28.707911 0.00 1,326.21 1,326.21 265,243.70
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COMMON STOCK GBP.2045644903 16 Aug 2010 19 Aug 2010 GBP/GBB 0.01PERSHING LLCINTERMEDIATE CAPITAL GROUP

39,000.000 NHEG Local 2.613300 0.00 163.07 510.59 102,592.360.637836

Base 4.097135 0.00 255.66 800.50 160,844.42

17 Aug 2010 20 Aug 2010 GBP/GBB 0.01PERSHING LLC

11,500.000 NHEG Local 2.718300 0.00 50.02 157.30 31,467.770.641581

Base 4.236877 0.00 77.96 245.18 49,047.23

18 Aug 2010 23 Aug 2010 GBP/GBB 0.01PERSHING LLC

60,400.000 NHEG Local 2.807100 0.00 271.28 848.74 170,668.860.640307

Base 4.383991 0.00 423.67 1,325.52 266,542.24

19 Aug 2010 24 Aug 2010 GBP/GBB 0.01PERSHING LLC

66,800.000 NHEG Local 2.836300 0.00 303.14 948.32 190,716.300.640594

Base 4.427609 0.00 473.22 1,480.38 297,717.90

19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

88,581.000 NHEH Local 2.841900 0.00 125.87 1,259.69 253,123.900.640594

Base 4.436351 0.00 196.49 1,966.44 395,139.36

30 Sep 2010 OPEN GBP/GBBUBS AG

36,765.000 NHEH Local 2.997100 0.00 38.57 552.13 110,779.080.635768

Base 4.714141 0.00 60.67 868.44 174,244.50

045644903 Total

951.95 4,276.770.00303,046.000 Local 859,348.27

Base 0.00 1,487.67 6,686.46 1,343,535.65

COMMON STOCK USD.1048354906 01 Jul 2010 06 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITEDSABMILLER PLC

7,685.000 NHHP Local 18.504700 0.00 213.31 711.13 143,133.060.661179

Base 27.987429 0.00 322.62 1,075.55 216,481.56
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02 Jul 2010 07 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITED

7,685.000 NHHP Local 18.287900 0.00 210.81 702.83 141,456.150.658892

Base 27.755535 0.00 319.95 1,066.68 214,687.92

05 Jul 2010 08 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITED

7,684.000 NHHP Local 18.400700 0.00 212.09 707.07 142,310.140.658892

Base 27.926732 0.00 321.89 1,073.12 215,984.02

06 Jul 2010 09 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITED

7,685.000 NHHP Local 18.589900 0.00 214.30 714.44 143,792.120.658718

Base 28.221333 0.00 325.33 1,084.59 218,290.86

07 Jul 2010 12 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITED

7,684.000 NHHP Local 18.712900 0.00 215.68 719.07 144,724.670.658805

Base 28.404308 0.00 327.38 1,091.48 219,677.55

08 Jul 2010 13 Jul 2010 GBP/GBB 0.04MERRILL LYNCH INTERNATIONAL LIMITED

7,006.000 NHHP Local 19.329201 0.00 203.13 677.22 136,300.730.661660

Base 29.213193 0.00 307.00 1,023.52 205,998.14

10 Sep 2010 15 Sep 2010 GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

31,499.000 NHHP Local 19.671900 0.00 619.65 3,099.23 623,364.050.649984

Base 30.265207 0.00 953.33 4,768.16 959,045.22

048354906 Total

1,888.97 7,330.990.0076,928.000 Local 1,475,080.92

Base 0.00 2,877.50 11,183.10 2,250,165.27

COMMON STOCK GBP.1052270006 30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDLOGICA PLC

189,872.000 NHEH Local 1.267000 0.00 84.20 1,203.84 241,855.860.635768

Base 1.992865 0.00 132.44 1,893.52 380,415.28
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30 Sep 2010 OPEN GBP/GBBUBS AG

152,374.000 NHEH Local 1.273800 0.00 67.93 971.81 195,133.740.635768

Base 2.003561 0.00 106.85 1,528.56 306,926.02

052270006 Total

152.13 2,175.650.00342,246.000 Local 436,989.60

Base 0.00 239.29 3,422.08 687,341.30

COMMON STOCK GBP.1057463903 09 Jul 2010 14 Jul 2010 GBP/GBBUBS AGMCBRIDE PLC

45,500.000 NHEG Local 1.312800 0.00 96.57 299.14 60,128.110.662537

Base 1.981474 0.00 145.76 451.51 90,754.34

12 Jul 2010 15 Jul 2010 GBP/GBBUBS AG

16,677.000 NHEG Local 1.314900 0.00 36.09 109.82 22,074.500.666001

Base 1.974321 0.00 54.19 164.89 33,144.85

13 Jul 2010 16 Jul 2010 GBP/GBBUBS AG

41,537.000 NHEG Local 1.394000 0.00 93.64 289.98 58,286.200.659065

Base 2.115118 0.00 142.08 439.99 88,437.71

14 Jul 2010 19 Jul 2010 GBP/GBBUBS AG

600.000 NHEG Local 1.394600 0.00 1.34 4.19 842.290.654407

Base 2.131090 0.00 2.05 6.40 1,287.10

15 Jul 2010 20 Jul 2010 GBP/GBBUBS AG

9,600.000 NHEG Local 1.417800 0.00 22.78 68.16 13,701.820.650428

Base 2.179795 0.00 35.02 104.79 21,065.85

16 Jul 2010 21 Jul 2010 GBP/GBBUBS AG

15,400.000 NHEG Local 1.438600 0.00 36.45 110.95 22,301.840.654108

Base 2.199331 0.00 55.72 169.62 34,095.04
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19 Jul 2010 22 Jul 2010 GBP/GBBUBS AG

25,900.000 NHEG Local 1.414700 0.00 59.63 183.50 36,883.860.656922

Base 2.153528 0.00 90.77 279.33 56,146.48

057463903 Total

346.50 1,065.740.00155,214.000 Local 214,218.62

Base 0.00 525.59 1,616.53 324,931.37

COMMON STOCK GBP.05062152905 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) LNATIONAL EXPRESS GROUP PLC

18,289.000 NHEH Local 2.259100 0.00 14.46 207.66 41,538.800.640594

Base 3.526571 0.00 22.57 324.17 64,844.19

19 Aug 2010 24 Aug 2010 GBP/GBBEXECUTIONLIMITED

67,319.000 NHEH Local 2.248300 0.00 52.97 757.77 152,164.050.640594

Base 3.509711 0.00 82.69 1,182.92 237,535.87

20 Aug 2010 25 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

9,506.000 NHEH Local 2.257800 0.00 7.51 108.31 21,578.470.644600

Base 3.502637 0.00 11.65 168.03 33,475.75

30 Sep 2010 OPEN GBP/GBBUBS AG

37,790.000 NHEH Local 2.432500 0.00 32.17 460.78 92,417.130.635768

Base 3.826081 0.00 50.60 724.76 145,362.98

062152905 Total

107.11 1,534.520.00132,904.000 Local 307,698.45

Base 0.00 167.51 2,399.88 481,218.79

COMMON STOCK GBP.05066727900 17 Sep 2010 22 Sep 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLCPACE PLC

15,000.000 NHHV Local 1.999426 0.00 14.99 150.38 30,156.760.639632

Base 3.125901 0.00 23.44 235.10 47,147.05
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20 Sep 2010 23 Sep 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

60,800.000 NHHV Local 2.017000 0.00 49.05 614.17 123,296.820.642570

Base 3.138958 0.00 76.33 955.80 191,880.76

21 Sep 2010 24 Sep 2010 GBP/GBBSTANLEY (CHARLES) + CO LIMITED

139,700.000 NHHV Local 1.990000 0.00 278.00 1,391.02 279,672.020.643087

Base 3.094449 0.00 432.29 2,163.04 434,889.87

22 Sep 2010 27 Sep 2010 GBP/GBBJP MORGANSECURITIES LIMITED

53,100.000 NHHV Local 1.901062 0.00 50.47 505.98 101,502.840.639059

Base 2.974783 0.00 78.98 791.76 158,831.72

22 Sep 2010 28 Sep 2010 GBP/GBB1 J.P. MORGAN CLEARING CORP.

59,000.000 NHHV Local 1.901891 0.00 78.55 562.06 112,852.180.639059

Base 2.976080 0.00 122.92 879.51 176,591.18

23 Sep 2010 28 Sep 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

58,638.000 NHHV Local 1.868500 0.00 76.70 548.83 110,190.630.636011

Base 2.937842 0.00 120.60 862.93 173,252.71

066727900 Total

547.76 3,772.440.00386,238.000 Local 757,671.25

Base 0.00 854.56 5,888.14 1,182,593.29

COMMON STOCK GBP.1068253004 30 Sep 2010 OPEN GBP/GBBUBS AGPERSIMMON PLC

50,013.000 NHEH Local 4.010600 0.00 70.20 1,004.26 201,656.600.635768

Base 6.308276 0.00 110.42 1,579.60 317,185.83

COMMON STOCK GBP.05070995006 02 Sep 2010 23 Sep 2010 GBP/GBBAUTREPAT-STK/$ DIVPRUDENTIAL PLC

1,654.000 NHHJ Local 5.693192 0.00 0.00 0.00 9,416.540.646810

Base 8.801954 0.00 0.00 0.00 14,558.43
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COMMON STOCK GBP.5079087003 20 Aug 2010 25 Aug 2010 GBP/GBB 0.03SANFORD C. BERNSTEIN LTDSCOTTISH + SOUTHERN ENERGY

56,300.000 NHHP Local 11.139900 0.00 940.76 3,141.59 631,258.720.644600

Base 17.281880 0.00 1,459.45 4,873.70 979,303.01

27 Aug 2010 24 Sep 2010 GBP/GBBAUTREPAT-STK/$ DIV

1,965.000 NHHJ Local 11.193195 0.00 0.00 0.00 21,994.630.641800

Base 17.440316 0.00 0.00 0.00 34,270.22

27 Aug 2010 24 Sep 2010 GBP/GBBAUTREPAT-STK/$ DIV

12,331.000 NHHP Local 11.190128 0.00 0.00 0.00 137,985.470.641800

Base 17.435538 0.00 0.00 0.00 214,997.62

079087003 Total

940.76 3,141.590.0070,596.000 Local 791,238.82

Base 0.00 1,459.45 4,873.70 1,228,570.85

COMMON STOCK GBP.05088470000 18 Jun 2010 19 Jul 2010 GBP/GBB 0.034 AUTREPAT-DIV RETESCO PLC

53,169.000 NHHP Local 3.953857 0.00 1,061.73 1,061.73 212,346.110.676247

Base 5.846765 0.00 1,570.03 1,570.03 314,006.73

COMMON STOCK GBP.1090399007 19 Aug 2010 24 Aug 2010 GBP/GBBEXECUTIONLIMITEDTRINITY MIRROR PLC

37,488.000 NHEH Local 1.080200 0.00 14.17 203.47 40,712.180.640594

Base 1.686247 0.00 22.12 317.63 63,553.80

20 Aug 2010 25 Aug 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQ

8,339.000 NHEH Local 1.073900 0.00 3.14 44.79 9,003.180.644600

Base 1.665994 0.00 4.87 69.48 13,967.08

20 Aug 2010 25 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

1,295.000 NHEH Local 1.067300 0.00 0.48 6.91 1,389.540.644600

Base 1.655756 0.00 0.74 10.72 2,155.66
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23 Aug 2010 26 Aug 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQ

58,137.000 NHEH Local 1.058000 0.00 21.53 308.65 61,839.130.643791

Base 1.643390 0.00 33.44 479.42 96,054.67

24 Aug 2010 27 Aug 2010 GBP/GBBUBS AG

57,482.000 NHEH Local 1.052900 0.00 21.18 303.72 60,847.700.646454

Base 1.628732 0.00 32.76 469.83 94,125.34

24 Aug 2010 27 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

4,863.000 NHEH Local 1.047500 0.00 1.78 25.47 5,121.240.646454

Base 1.620378 0.00 2.75 39.40 7,922.05

25 Aug 2010 31 Aug 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

17,048.000 NHEH Local 1.057400 0.00 6.31 91.16 18,124.030.646872

Base 1.634636 0.00 9.75 140.93 28,017.95

27 Aug 2010 02 Sep 2010 GBP/GBBUBS AG

44,012.000 NHEH Local 1.068700 0.00 16.46 236.26 47,288.340.643998

Base 1.659477 0.00 25.56 366.86 73,429.33

090399007 Total

85.05 1,220.430.00228,664.000 Local 244,325.34

Base 0.00 131.99 1,894.27 379,225.88

COMMON STOCK GBP.6096970900 30 Sep 2010 OPEN GBP/GBBUBS AGBABCOCK INTL GROUP PLC

19,292.000 NHEH Local 5.705000 0.00 38.52 551.50 110,650.880.635768

Base 8.973399 0.00 60.59 867.45 174,042.86

COMMON STOCK GBP.25312748908 29 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXMARKS + SPENCER GROUP PLC

155,440.000 NHEB Local 3.812500 0.00 474.09 2,964.08 596,053.170.632611

Base 6.026610 0.00 749.42 4,685.47 942,211.20
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COMMON STOCK315758904 30 Sep 2010 OPEN GBP/GBBUBS AGWOOD GROUP (JOHN) PLC

31,938.000 NHEH Local 4.385500 0.00 49.02 701.57 140,814.690.635768

Base 6.897956 0.00 77.10 1,103.50 221,487.54

REIT GBP.1318094901 09 Jul 2010 30 Jul 2010 GBP/GBBAUTREPAT-STK/$ DIVLAND SECURITIES GROUP PLC

394.000 NHHJ Local 5.843223 0.00 0.00 0.00 2,302.230.662537

Base 8.819467 0.00 0.00 0.00 3,474.87

COMMON STOCK GBP.1330297904 19 Aug 2010 24 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDNORTHUMBRIAN WATER GROUP PLC

55,915.000 NHEH Local 3.142000 0.00 61.49 879.43 176,625.850.640594

Base 4.904823 0.00 95.99 1,372.83 275,721.99

19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

35,905.000 NHEH Local 3.140200 0.00 39.46 564.95 113,353.290.640594

Base 4.902013 0.00 61.60 881.91 176,950.28

30 Sep 2010 OPEN GBP/GBBUBS AG

13,417.000 NHEH Local 3.338500 0.00 15.68 225.04 45,033.370.635768

Base 5.251129 0.00 24.66 353.96 70,833.02

330297904 Total

116.63 1,669.420.00105,237.000 Local 335,012.51

Base 0.00 182.25 2,608.70 523,505.29

COMMON STOCK331952903 29 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXKINGFISHER PLC

253,520.000 NHEB Local 2.313500 0.00 469.21 2,933.59 589,921.320.632611

Base 3.657066 0.00 741.70 4,637.27 932,518.28

COMMON STOCK GBP.1339864902 30 Sep 2010 OPEN GBP/GBBUBS AGITV PLC

210,198.000 NHEH Local 0.600100 0.00 44.15 631.92 126,815.890.635768

Base 0.943898 0.00 69.44 993.94 199,468.82
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COMMON STOCKB019KW907 25 Jun 2010 23 Jul 2010 GBP/GBB 0.02AUTREPAT-DIV RESAINSBURY (J) PLC

94.000 NHHJ Local 3.503085 0.00 1.16 1.66 332.110.667356

Base 5.249200 0.00 1.74 2.49 497.65

REIT GBP.125B01FLL906 30 Sep 2010 OPEN GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) LGREAT PORTLAND ESTATES PLC

7,454.000 NHEH Local 3.471500 0.00 9.06 130.43 26,016.050.635768

Base 5.460325 0.00 14.25 205.15 40,920.67

30 Sep 2010 OPEN GBP/GBBGOLDMAN SACHS INTERNATIONAL

411.000 NHEH Local 3.472000 0.00 0.50 7.14 1,434.630.635768

Base 5.461112 0.00 0.79 11.23 2,256.53

30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

17,594.000 NHEH Local 3.457000 0.00 21.29 305.11 61,148.860.635768

Base 5.437518 0.00 33.49 479.90 96,181.09

30 Sep 2010 OPEN GBP/GBBJ.P. MORGAN CLEARING CORP.

7,964.000 NHEH Local 3.485000 0.00 13.88 139.77 27,908.190.635768

Base 5.481559 0.00 21.83 219.84 43,896.81

30 Sep 2010 OPEN GBP/GBBUBS AG

28,247.000 NHEH Local 3.469200 0.00 34.30 491.14 98,519.930.635768

Base 5.456707 0.00 53.95 772.51 154,962.08

B01FLL906 Total

79.03 1,073.590.0061,670.000 Local 215,027.66

Base 0.00 124.31 1,688.63 338,217.18

COMMON STOCKB02J63904 08 Jul 2010 13 Jul 2010 GBP/GBB 0.03MERRILL LYNCH INTERNATIONAL LIMITEDADMIRAL GROUP PLC

20,753.000 NHHP Local 14.717600 0.00 458.15 1,527.29 307,419.790.661660

Base 22.243448 0.00 692.43 2,308.27 464,618.97
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09 Jul 2010 14 Jul 2010 GBP/GBB 0.03MERRILL LYNCH INTERNATIONAL LIMITED

19,426.000 NHHP Local 14.680500 0.00 427.78 1,426.05 287,037.220.662537

Base 22.158008 0.00 645.67 2,152.41 433,239.53

B02J63904 Total

885.93 2,953.340.0040,179.000 Local 594,457.01

Base 0.00 1,338.10 4,460.68 897,858.50

COMMON STOCK GBP.25B07443904 15 Jul 2010 20 Jul 2010 GBP/GBB 0.01PERSHING LLCFILTRONA PLC

29,128.000 NHEG Local 2.416300 0.00 112.61 352.91 70,847.510.650428

Base 3.714938 0.00 173.13 542.58 108,924.45

16 Jul 2010 21 Jul 2010 GBP/GBB 0.01PERSHING LLC

47,905.000 NHEG Local 2.428000 0.00 186.10 582.57 117,082.010.654108

Base 3.711925 0.00 284.51 890.63 178,994.92

19 Jul 2010 22 Jul 2010 GBP/GBB 0.01PERSHING LLC

44,000.000 NHEG Local 2.421200 0.00 170.45 533.66 107,236.910.656922

Base 3.685673 0.00 259.47 812.36 163,241.47

20 Jul 2010 23 Jul 2010 GBP/GBB 0.01PERSHING LLC

52,900.000 NHEG Local 2.472300 0.00 210.25 653.92 131,648.840.655050

Base 3.774216 0.00 320.97 998.27 200,975.25

21 Jul 2010 26 Jul 2010 GBP/GBB 0.01PERSHING LLC

29,567.000 NHEG Local 2.472500 0.00 116.97 366.52 73,587.900.657376

Base 3.761166 0.00 177.93 557.55 111,941.87

B07443904 Total

796.38 2,489.580.00203,500.000 Local 500,403.17

Base 0.00 1,216.01 3,801.39 764,077.96
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COMMON STOCKB0744B906 08 Jul 2010 13 Jul 2010 GBP/GBB 0.02MERRILL LYNCH INTERNATIONAL LIMITEDBUNZL PLC

30,200.000 NHHP Local 6.880000 0.00 311.66 1,038.97 209,126.630.661660

Base 10.398090 0.00 471.03 1,570.25 316,063.58

09 Jul 2010 14 Jul 2010 GBP/GBB 0.02MERRILL LYNCH INTERNATIONAL LIMITED

60,200.000 NHHP Local 6.868900 0.00 620.26 2,067.76 416,195.800.662537

Base 10.367572 0.00 936.19 3,120.97 628,184.99

12 Jul 2010 15 Jul 2010 GBP/GBB 0.02MERRILL LYNCH INTERNATIONAL LIMITED

21,100.000 NHHP Local 6.896300 0.00 218.27 727.68 146,457.880.666001

Base 10.354789 0.00 327.73 1,092.61 219,906.40

13 Jul 2010 16 Jul 2010 GBP/GBB 0.02INSTINET U.K. LTD

16,800.000 NHHP Local 7.036600 0.00 177.32 592.96 118,985.160.659065

Base 10.676640 0.00 269.05 899.70 180,536.31

14 Jul 2010 19 Jul 2010 GBP/GBB 0.02INSTINET U.K. LTD

40,100.000 NHHP Local 7.096300 0.00 426.84 1,425.94 286,414.410.654407

Base 10.843863 0.00 652.25 2,178.98 437,670.15

15 Jul 2010 20 Jul 2010 GBP/GBB 0.02INSTINET U.K. LTD

79,000.000 NHHP Local 7.128900 0.00 844.77 2,821.14 566,849.010.650428

Base 10.960322 0.00 1,298.79 4,337.36 871,501.55

16 Jul 2010 21 Jul 2010 GBP/GBB 0.02SVENSKA HANDELSBANKEN

54,100.000 NHHP Local 7.075330 0.00 574.16 1,913.88 385,263.390.654108

Base 10.816761 0.00 877.78 2,925.94 588,990.49

19 Jul 2010 22 Jul 2010 GBP/GBB 0.02CITIGROUPGLOBAL MARKETS UK EQUITY L

29,900.000 NHHP Local 6.982200 0.00 313.15 1,046.40 210,127.330.656922

Base 10.628659 0.00 476.69 1,592.88 319,866.48

B0744B906 Total

3,486.43 11,634.730.00331,400.000 Local 2,339,419.61

Base 0.00 5,309.51 17,718.69 3,562,719.95



Prepared by State StreetPage 237

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCKB07KD3908 30 Sep 2010 OPEN GBP/GBBUBS AGCOBHAM PLC

83,213.000 NHEH Local 2.317500 0.00 67.50 965.57 193,879.200.635768

Base 3.645198 0.00 106.17 1,518.74 304,952.75

COMMON STOCKB08SNH908 21 Jul 2010 18 Aug 2010 GBP/GBBAUTREPAT-STK/$ DIVNATIONAL GRID PLC

6,959.000 NHHJ Local 4.881297 0.00 0.00 0.00 33,968.950.656120

Base 7.439641 0.00 0.00 0.00 51,772.47

COMMON STOCKB10RZP905 15 Sep 2010 GBP/GBBAUTREPAT-DIV REUNILEVER PLC

688.000 NHHJ Local 17.952659 0.00 0.00 0.00 12,351.430.639427

Base 28.076167 0.00 0.00 0.00 19,316.40

15 Sep 2010 CANCEL GBP/GBBAUTREPAT-DIV RE

-688.000 NHHJ Local 17.952659 0.00 0.00 0.00 -12,351.430.639427

Base 28.076167 0.00 0.00 0.00 -19,316.40

15 Sep 2010 22 Sep 2010 GBP/GBB 0.147 AUTREPAT-DIV RE

688.000 NHHJ Local 17.773125 0.00 61.76 61.76 12,351.430.639427

Base 27.795393 0.00 96.59 96.59 19,316.40

B10RZP905 Total

61.76 61.760.00688.000 Local 12,351.43

Base 0.00 96.59 96.59 19,316.40

COMMON STOCKB16GWD903 16 Jul 2010 GBP/GBBAUTREPAT-DIV REVODAFONE GROUP PLC

8,885,776.000 NHHJ Local 0.015275 0.00 685.54 685.54 137,107.530.654108

Base 0.023352 0.00 1,048.05 1,048.05 209,609.93

16 Jul 2010 CANCEL GBP/GBBAUTREPAT-DIV RE

-8,885,776.000 NHHJ Local 0.015275 0.00 -685.54 -685.54 -137,107.530.654108

Base 0.023352 0.00 -1,048.05 -1,048.05 -209,609.93
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16 Jul 2010 13 Aug 2010 GBP/GBB 0.01AUTREPAT-DIV RE

88,856.000 NHHJ Local 1.527600 0.00 685.54 685.54 137,107.530.654108

Base 2.335394 0.00 1,048.05 1,048.05 209,609.93

B16GWD903 Total

685.54 685.540.0088,856.000 Local 137,107.53

Base 0.00 1,048.05 1,048.05 209,609.93

COMMON STOCKB17BBQ907 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINVESTEC PLC

14,424.000 NHEH Local 4.707600 0.00 33.95 340.51 68,276.880.640594

Base 7.348804 0.00 53.00 531.55 106,583.70

COMMON STOCKB18V86900 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXPENNON GROUP PLC

12,134.000 NHEH Local 5.646800 0.00 34.26 343.59 68,896.120.640594

Base 8.814944 0.00 53.48 536.36 107,550.37

COMMON STOCKB1FP6H903 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXMITCHELLS + BUTLERS PLC

58,102.000 NHEH Local 2.983000 0.00 86.66 867.59 174,272.520.640594

Base 4.656616 0.00 135.28 1,354.35 272,048.32

COMMON STOCK GBP.25B1H0DZ908 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXTULLETT PREBON PLC

31,561.000 NHEH Local 3.737800 0.00 58.98 590.84 118,618.530.640594

Base 5.834897 0.00 92.07 922.33 185,169.59

COMMON STOCKB1KJJ4906 30 Sep 2010 OPEN GBP/GBB 0.01UBS AGWHITBREAD PLC

2,029.000 NHEH Local 16.377000 0.00 11.63 167.20 33,407.760.635768

Base 25.759397 0.00 18.29 262.99 52,547.09

COMMON STOCKB1L8B6902 15 Jul 2010 20 Jul 2010 GBP/GBBJEFFERIES+ COMPANY INCENTERPRISE INNS PLC

50,900.000 NHEG Local 0.960500 0.00 78.22 245.45 49,213.120.650428

Base 1.476720 0.00 120.26 377.37 75,662.67
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16 Jul 2010 21 Jul 2010 GBP/GBBJEFFERIES+ COMPANY INC

75,400.000 NHEG Local 0.944800 0.00 113.98 357.19 71,709.090.654108

Base 1.444410 0.00 174.25 546.07 109,628.82

19 Jul 2010 22 Jul 2010 GBP/GBBJEFFERIES+ COMPANY INC

94,900.000 NHEG Local 0.933000 0.00 141.67 443.71 89,127.080.656922

Base 1.420260 0.00 215.66 675.44 135,673.76

21 Jul 2010 26 Jul 2010 GBP/GBBJEFFERIES+ COMPANY INC

45,500.000 NHEG Local 0.990800 0.00 72.13 226.41 45,379.940.657938

Base 1.505917 0.00 109.63 344.12 68,972.97

22 Jul 2010 27 Jul 2010 GBP/GBBJEFFERIES+ COMPANY INC

21,500.000 NHEG Local 1.005800 0.00 34.60 109.12 21,768.420.654365

Base 1.537063 0.00 52.88 166.76 33,266.48

B1L8B6902 Total

440.60 1,381.880.00288,200.000 Local 277,197.65

Base 0.00 672.68 2,109.76 423,204.70

COMMON STOCKB1S49Q903 13 Jul 2010 16 Jul 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCHDOMINO S PIZZA UK + IRL PLC

59,661.000 NHHP Local 4.018400 0.00 359.61 1,199.71 241,301.080.659065

Base 6.097122 0.00 545.64 1,820.32 366,126.38

14 Jul 2010 19 Jul 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCH

53,602.000 NHHP Local 4.121400 0.00 331.37 1,105.58 222,352.230.654407

Base 6.297916 0.00 506.37 1,689.44 339,776.67

15 Jul 2010 20 Jul 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCH

34,122.000 NHHP Local 4.194300 0.00 214.68 716.59 144,049.170.650428

Base 6.448523 0.00 330.06 1,101.72 221,468.28
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16 Jul 2010 21 Jul 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCH

5,720.000 NHHP Local 4.187200 0.00 35.93 120.75 24,107.460.654108

Base 6.401389 0.00 54.93 184.60 36,855.47

30 Jul 2010 04 Aug 2010 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS UK EQUITY L

34,449.000 NHHP Local 4.094700 0.00 211.59 706.29 141,976.200.636436

Base 6.433797 0.00 332.46 1,109.76 223,080.09

02 Aug 2010 05 Aug 2010 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS UK EQUITY L

24.000 NHHP Local 4.097083 0.00 0.15 0.49 98.970.629089

Base 6.512724 0.00 0.24 0.78 157.32

04 Aug 2010 09 Aug 2010 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS UK EQUITY L

25,664.000 NHHP Local 4.125500 0.00 158.82 530.38 106,566.030.629525

Base 6.553354 0.00 252.29 842.51 169,280.06

05 Aug 2010 10 Aug 2010 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS UK EQUITY L

36,550.000 NHHP Local 4.127500 0.00 226.29 755.30 151,841.720.630616

Base 6.545188 0.00 358.84 1,197.72 240,783.17

06 Aug 2010 11 Aug 2010 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS UK EQUITY L

3,298.000 NHHP Local 4.159300 0.00 20.58 69.59 13,807.540.625939

Base 6.644897 0.00 32.88 111.18 22,058.92

09 Aug 2010 12 Aug 2010 GBP/GBB 0.01UBS AG

35,713.000 NHHP Local 4.197784 0.00 224.87 751.70 150,892.030.627235

Base 6.692522 0.00 358.51 1,198.43 240,566.98

10 Aug 2010 13 Aug 2010 GBP/GBB 0.01UBS AG

38,712.000 NHHP Local 4.195300 0.00 243.61 814.26 163,466.320.633975

Base 6.617453 0.00 384.26 1,284.37 257,843.48

11 Aug 2010 16 Aug 2010 GBP/GBB 0.01UBS AG

13,005.000 NHHP Local 4.108202 0.00 80.14 268.54 53,775.850.637511

Base 6.444127 0.00 125.71 421.23 84,352.82
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12 Aug 2010 17 Aug 2010 GBP/GBB 0.01UBS AG

6,393.000 NHHP Local 4.114676 0.00 39.46 132.72 26,477.300.642137

Base 6.407785 0.00 61.45 206.68 41,233.10

13 Aug 2010 18 Aug 2010 GBP/GBB 0.01UBS AG

5,237.000 NHHP Local 4.115883 0.00 32.33 108.94 21,696.150.641849

Base 6.412541 0.00 50.37 169.73 33,802.58

16 Aug 2010 19 Aug 2010 GBP/GBB 0.01UBS AG

18,682.000 NHHP Local 4.106200 0.00 115.07 385.14 77,212.240.637836

Base 6.437705 0.00 180.41 603.82 121,053.44

17 Aug 2010 20 Aug 2010 GBP/GBB 0.01UBS AG

5,125.000 NHHP Local 4.139349 0.00 31.82 107.23 21,353.210.641581

Base 6.451795 0.00 49.60 167.13 33,282.17

18 Aug 2010 23 Aug 2010 GBP/GBB 0.01UBS AG

1,266.000 NHHP Local 4.186919 0.00 7.95 26.54 5,335.130.640307

Base 6.538924 0.00 12.42 41.45 8,332.14

19 Aug 2010 24 Aug 2010 GBP/GBB 0.01UBS AG

5,213.000 NHHP Local 4.155435 0.00 32.49 109.47 21,804.240.640594

Base 6.486847 0.00 50.72 170.89 34,037.53

B1S49Q903 Total

2,366.76 7,909.220.00382,436.000 Local 1,588,112.87

Base 0.00 3,687.16 12,321.76 2,474,090.60

COMMON STOCKB1VNST900 22 Sep 2010 27 Sep 2010 GBP/GBBJP MORGANSECURITIES LIMITEDLAIRD PLC

4,000.000 NHHV Local 1.380585 0.00 2.76 27.63 5,552.730.639059

Base 2.160340 0.00 4.32 43.24 8,688.92
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23 Sep 2010 28 Sep 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

7,700.000 NHHV Local 1.376832 0.00 5.30 53.18 10,660.090.636011

Base 2.164793 0.00 8.33 83.61 16,760.86

24 Sep 2010 29 Sep 2010 GBP/GBBJP MORGANSECURITIES LIMITED

3,400.000 NHHV Local 1.343000 0.00 2.28 22.84 4,591.320.631792

Base 2.125700 0.00 3.61 36.15 7,267.14

27 Sep 2010 30 Sep 2010 GBP/GBBUBS AG

3,500.000 NHHV Local 1.394355 0.00 2.44 24.41 4,907.090.630935

Base 2.209982 0.00 3.87 38.69 7,777.49

28 Sep 2010 OPEN GBP/GBBJP MORGANSECURITIES LIMITED

1,057.000 NHHV Local 1.397606 0.00 0.74 7.39 1,485.400.632651

Base 2.209126 0.00 1.17 11.68 2,347.90

29 Sep 2010 OPEN GBP/GBBJP MORGANSECURITIES LIMITED

7,000.000 NHHV Local 1.404239 0.00 4.91 49.17 9,883.750.632611

Base 2.219751 0.00 7.76 77.73 15,623.74

30 Sep 2010 OPEN GBP/GBBJP MORGANSECURITIES LIMITED

9,600.000 NHHV Local 1.391261 0.00 6.68 67.81 13,430.600.635768

Base 2.188316 0.00 10.51 106.66 21,125.00

30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

6,800.000 NHHV Local 1.370293 0.00 3.73 46.59 9,368.310.635768

Base 2.155335 0.00 5.87 73.28 14,735.42

30 Sep 2010 OPEN GBP/GBBJ.P. MORGAN CLEARING CORP.

55,000.000 NHHV Local 1.394000 0.00 53.67 384.35 77,108.020.635768

Base 2.192624 0.00 84.42 604.54 121,283.27

B1VNST900 Total

82.51 683.370.0098,057.000 Local 136,987.31

Base 0.00 129.86 1,075.58 215,609.74
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COMMON STOCKB1VNSX901 16 Aug 2010 19 Aug 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDRAX GROUP PLC

32,000.000 NHEG Local 3.951000 0.00 203.29 633.17 127,268.460.637836

Base 6.194382 0.00 318.72 992.68 199,531.64

18 Aug 2010 23 Aug 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

32,600.000 NHEG Local 4.032300 0.00 211.32 658.32 132,322.620.640307

Base 6.297448 0.00 330.03 1,028.13 206,654.96

B1VNSX901 Total

414.61 1,291.490.0064,600.000 Local 259,591.08

Base 0.00 648.75 2,020.81 406,186.60

COMMON STOCK GBP.02B1WSL5907 17 Sep 2010 22 Sep 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.PV CRYSTALOX SOLAR PLC

379,000.000 NHHV Local 0.523750 0.00 138.95 993.51 199,633.710.639632

Base 0.818830 0.00 217.23 1,553.25 312,107.13

20 Sep 2010 23 Sep 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

3,400.000 NHHV Local 0.492500 0.00 0.67 8.37 1,683.540.642570

Base 0.766453 0.00 1.04 13.03 2,620.01

21 Sep 2010 24 Sep 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

7,500.000 NHHV Local 0.520439 0.00 1.56 19.52 3,924.370.643087

Base 0.809282 0.00 2.43 30.35 6,102.39

22 Sep 2010 27 Sep 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

5,900.000 NHHV Local 0.513707 0.00 1.21 15.15 3,047.230.639059

Base 0.803849 0.00 1.89 23.71 4,768.31

23 Sep 2010 28 Sep 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

4,600.000 NHHV Local 0.517617 0.00 0.95 11.91 2,393.900.636011

Base 0.813849 0.00 1.49 18.73 3,763.93
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27 Sep 2010 30 Sep 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

6,100.000 NHHV Local 0.521679 0.00 1.59 16.21 3,200.040.630935

Base 0.826835 0.00 2.52 25.69 5,071.90

28 Sep 2010 OPEN GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

3,500.000 NHHV Local 0.525000 0.00 0.92 9.19 1,847.610.632651

Base 0.829841 0.00 1.45 14.53 2,920.43

29 Sep 2010 OPEN GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

4,100.000 NHHV Local 0.518700 0.00 1.06 10.64 2,138.370.632611

Base 0.819935 0.00 1.68 16.82 3,380.23

30 Sep 2010 OPEN GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

5,700.000 NHHV Local 0.503396 0.00 1.43 14.36 2,885.150.635768

Base 0.791792 0.00 2.25 22.59 4,538.05

B1WSL5907 Total

148.34 1,098.860.00419,800.000 Local 220,753.92

Base 0.00 231.98 1,718.70 345,272.38

COMMON STOCKB1XZS8907 20 Aug 2010 22 Sep 2010 USD/GBB 0.20AUTREPAT-DIV REANGLO AMERICAN PLC

443.000 NHHJ Local 25.471286 0.00 56.99 56.99 11,397.760.643596

Base 39.576526 0.00 88.55 88.55 17,709.50

COMMON STOCKB23DKN902 30 Sep 2010 OPEN GBP/GBBUBS AGMELROSE PLC

49,545.000 NHEH Local 2.752200 0.00 47.73 683.03 137,088.510.635768

Base 4.328938 0.00 75.07 1,074.34 215,626.63

COMMON STOCK GBP.05B29H42901 07 Jul 2010 12 Jul 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXLUPUS CAPITAL PLC

5,000.000 NHHV Local 0.750000 0.00 1.50 18.76 3,770.260.658805

Base 1.138425 0.00 2.28 28.48 5,722.88
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02 Aug 2010 05 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

6,500.000 NHHV Local 0.825000 0.00 2.15 26.82 5,391.470.629089

Base 1.311420 0.00 3.42 42.63 8,570.28

04 Aug 2010 09 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,000.000 NHHV Local 0.820000 0.00 1.64 20.51 4,122.150.629525

Base 1.302569 0.00 2.61 32.58 6,548.03

17 Aug 2010 20 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,000.000 NHHV Local 0.810000 0.00 1.62 20.26 4,071.880.641581

Base 1.262506 0.00 2.53 31.58 6,346.63

19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

15,000.000 NHHV Local 0.800000 0.00 4.80 61.02 12,065.820.640594

Base 1.248841 0.00 7.49 95.26 18,835.36

01 Sep 2010 06 Sep 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

27,937.000 NHHV Local 0.819908 0.00 9.16 115.57 23,030.500.646350

Base 1.268520 0.00 14.17 178.80 35,631.62

24 Sep 2010 29 Sep 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

14,500.000 NHHV Local 0.940000 0.00 5.45 69.18 13,704.630.631792

Base 1.487831 0.00 8.63 109.50 21,691.68

B29H42901 Total

26.32 332.120.0078,937.000 Local 66,156.71

Base 0.00 41.13 518.83 103,346.48

COMMON STOCK GBP1.0B2NGPM900 19 Aug 2010 24 Aug 2010 GBP/GBBCITIGROUPGLOBAL MARKETS UK EQUITY LPARAGON GROUP COMPANIES PLC

30,222.000 NHEH Local 1.319100 0.00 39.87 200.53 40,106.240.640594

Base 2.059183 0.00 62.24 313.04 62,607.89
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19 Aug 2010 24 Aug 2010 GBP/GBBEXECUTIONLIMITED

91,381.000 NHEH Local 1.342800 0.00 42.95 614.53 123,363.890.640594

Base 2.096179 0.00 67.05 959.31 192,577.34

19 Aug 2010 24 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

35,072.000 NHEH Local 1.335400 0.00 16.39 235.18 47,086.720.640594

Base 2.084628 0.00 25.59 367.13 73,504.78

20 Aug 2010 25 Aug 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQ

9,543.000 NHEH Local 1.292900 0.00 4.32 62.71 12,405.170.644600

Base 2.005740 0.00 6.70 97.28 19,244.76

20 Aug 2010 25 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

3,069.000 NHEH Local 1.267700 0.00 1.36 19.45 3,911.380.644600

Base 1.966646 0.00 2.11 30.17 6,067.92

B2NGPM900 Total

104.89 1,132.400.00169,287.000 Local 226,873.40

Base 0.00 163.69 1,766.93 354,002.69

COMMON STOCKB3DGH8909 02 Aug 2010 05 Aug 2010 GBP/GBB 0.02CITIGROUPGLOBAL MARKETS UK EQUITY LDE LA RUE PLC

15,900.000 NHHP Local 7.376200 0.00 175.92 588.29 118,045.790.629089

Base 11.725209 0.00 279.64 935.15 187,645.61

03 Aug 2010 06 Aug 2010 GBP/GBB 0.02CITIGROUPGLOBAL MARKETS UK EQUITY L

10,400.000 NHHP Local 7.519000 0.00 117.30 392.57 78,707.470.627333

Base 11.985660 0.00 186.98 625.78 125,463.62

04 Aug 2010 09 Aug 2010 GBP/GBB 0.02CITIGROUPGLOBAL MARKETS UK EQUITY L

5,200.000 NHHP Local 7.681200 0.00 59.91 201.01 40,203.160.629525

Base 12.201581 0.00 95.17 319.30 63,862.69
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12 Aug 2010 17 Aug 2010 GBP/GBB 0.02JP MORGANSECURITIES LIMITED

26,800.000 NHHP Local 7.233600 0.00 290.79 971.76 195,123.030.642137

Base 11.264886 0.00 452.85 1,513.32 303,865.11

B3DGH8909 Total

643.92 2,153.630.0058,300.000 Local 432,079.45

Base 0.00 1,014.64 3,393.55 680,837.03

COMMON STOCKB3P2CP904 05 Aug 2010 05 Aug 2010 GBP/GBBRIGHTS SUBSCRIBED (NON CASH)RESOLUTION LTD   FPR

205,316.000 NHHJ Local 1.329443 0.00 0.00 0.00 272,955.970.617117

Base 2.154282 0.00 0.00 0.00 442,308.64

COMMON STOCKB3WJHK905 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINFORMA PLC

64,158.000 NHEH Local 3.830300 0.00 122.87 1.00 245,868.260.640594

Base 5.979294 0.00 191.81 1.56 383,812.93

COMMON STOCK GBP1.0B3WK54901 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCOOKSON GROUP PLC

53,099.000 NHEH Local 4.610700 0.00 122.41 1,225.12 246,171.090.640594

Base 7.197539 0.00 191.09 1,912.47 384,285.66

COMMON STOCK GBP.5B41H73900 16 Aug 2010 19 Aug 2010 GBP/GBBPERSHING LLCNORTHGATE PLC

101,540.000 NHEG Local 1.846300 0.00 299.96 938.37 188,711.630.637836

Base 2.894631 0.00 470.28 1,471.18 295,862.31

17 Aug 2010 20 Aug 2010 GBP/GBBPERSHING LLC

20,248.000 NHEG Local 1.869400 0.00 61.57 189.26 38,102.440.641581

Base 2.913740 0.00 95.97 294.99 59,388.35

18 Aug 2010 23 Aug 2010 GBP/GBBPERSHING LLC

5,112.000 NHEG Local 1.840399 0.00 15.05 47.04 9,470.210.641272

Base 2.869919 0.00 23.47 73.35 14,767.85
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B41H73900 Total

376.58 1,174.670.00126,900.000 Local 236,284.28

Base 0.00 589.72 1,839.52 370,018.51

COMMON STOCK GBP.1B61TVQ901 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINCHCAPE PLC

78,597.000 NHEH Local 2.741800 0.00 107.75 1,078.49 216,683.490.640594

Base 4.280090 0.00 168.20 1,683.58 338,254.01

COMMON STOCK GBP1.B62W23906 21 Jul 2010 21 Jul 2010 GBP/GBBREVERSE SPLIT NON CASHRESOLUTION LTD

12,077.000 NHHJ Local 3.308080 0.00 0.00 0.00 39,951.690.617117

Base 5.360543 0.00 0.00 0.00 64,739.29

06 Aug 2010 06 Aug 2010 GBP/GBBNEW TO ORD NON CASH

205,316.000 NHHJ Local 2.829443 0.00 0.00 0.00 580,929.970.623633

Base 4.537031 0.00 0.00 0.00 931,525.11

24 Sep 2010 OPEN GBP/GBBAUTREPAT-STK/$ DIV

4,750.000 NHHJ Local 2.498863 0.00 0.00 0.00 11,869.600.636210

Base 3.927733 0.00 0.00 0.00 18,656.73

B62W23906 Total

0.00 0.000.00222,143.000 Local 632,751.26

Base 0.00 0.00 0.00 1,014,921.13

POUND STERLING  Total

0.00Local6,820,852.000

0.00Base

103,057.46

159,739.13

25,001.68

38,592.14

22,127,085.77

34,355,542.62

SINGAPORE DOLLAR
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COMMON STOCK NPV614399905 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SCSE GLOBAL LTD

157,000.000 NHEH Local 1.062400 0.00 166.80 66.72 167,030.321.316400

Base 0.807050 0.00 126.71 50.68 126,884.17

COMMON STOCK NPV617520903 21 Sep 2010 OPEN SGD/SG41 AUTREPAT-STK/$ DIVDBS GROUP HOLDINGS LTD

1,551.000 NHHJ Local 13.145106 0.00 0.00 0.00 20,388.061.333900

Base 9.854641 0.00 0.00 0.00 15,284.55

COMMON STOCK NPV618099907 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SYONGNAM HOLDINGS LTD

423,000.000 NHEH Local 0.265200 0.00 112.18 44.87 112,336.651.316400

Base 0.201459 0.00 85.22 34.09 85,336.26

COMMON STOCK NPV644993909 01 Jul 2010 06 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND SHTL INTERNATIONAL HLDGS LTD

3,000.000 NHHV Local 0.590000 0.00 0.71 0.84 1,771.551.395850

Base 0.422682 0.00 0.51 0.60 1,269.15

07 Jul 2010 12 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

15,000.000 NHHV Local 0.590000 0.00 3.54 4.20 8,857.741.387400

Base 0.425256 0.00 2.55 3.03 6,384.42

09 Jul 2010 14 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

91,000.000 NHHV Local 0.610000 0.00 22.21 26.37 55,558.581.380450

Base 0.441885 0.00 16.09 19.10 40,246.72

13 Jul 2010 16 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

33,000.000 NHHV Local 0.620000 0.00 8.18 9.71 20,477.891.375750

Base 0.450663 0.00 5.95 7.06 14,884.89

14 Jul 2010 19 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

32,000.000 NHHV Local 0.630000 0.00 8.07 9.58 20,177.651.373450

Base 0.458699 0.00 5.88 6.98 14,691.22
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15 Jul 2010 20 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

90,000.000 NHHV Local 0.626300 0.00 22.55 26.78 56,416.331.375300

Base 0.455392 0.00 16.40 19.48 41,021.11

16 Jul 2010 21 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

82,000.000 NHHV Local 0.612300 0.00 20.08 23.85 50,252.531.377000

Base 0.444662 0.00 14.58 17.32 36,494.21

19 Jul 2010 22 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

251,000.000 NHHV Local 0.605000 0.00 60.74 72.13 151,987.871.377150

Base 0.439313 0.00 44.11 52.38 110,364.06

21 Jul 2010 26 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

48,000.000 NHHV Local 0.600000 0.00 11.52 13.68 28,825.201.375800

Base 0.436110 0.00 8.37 9.94 20,951.59

22 Jul 2010 27 Jul 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND S

7,000.000 NHHV Local 0.600000 0.00 1.68 2.00 4,203.681.373150

Base 0.436952 0.00 1.22 1.45 3,061.34

644993909 Total

159.28 189.140.00652,000.000 Local 398,529.02

Base 0.00 115.66 137.34 289,368.71

COMMON STOCK SGD.05653140905 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SPACIFIC ANDES RESOURCES DEVE

1,150,000.000 NHEH Local 0.336000 0.00 386.40 154.56 386,940.961.316400

Base 0.255242 0.00 293.53 117.41 293,938.74

COMMON STOCK NPV662885003 14 Sep 2010 17 Sep 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INCNEPTUNE ORIENT LINES LTD

248,100.000 NHEG Local 2.020800 0.00 802.18 200.54 502,363.201.332750

Base 1.516263 0.00 601.90 150.47 376,937.31
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COMMON STOCK NPV672420908 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SHI P INTERNATIONAL LTD

235,000.000 NHEH Local 1.020200 0.00 239.75 95.90 240,082.651.316400

Base 0.774992 0.00 182.13 72.85 182,378.19

COMMON STOCK NPV673463907 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SRAFFLES MEDICAL GROUP LTD

25,000.000 NHEH Local 2.202200 0.00 55.06 22.02 55,132.081.316400

Base 1.672896 0.00 41.83 16.73 41,880.95

COMMON STOCK NPV681129003 09 Jul 2010 14 Jul 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INCSINGAPORE LAND LTD

18,000.000 NHEG Local 6.534300 0.00 188.19 47.05 117,852.641.380450

Base 4.733456 0.00 136.33 34.08 85,372.62

12 Jul 2010 15 Jul 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

28,900.000 NHEG Local 6.597200 0.00 305.05 76.26 191,040.391.383600

Base 4.768141 0.00 220.48 55.12 138,074.87

681129003 Total

493.24 123.310.0046,900.000 Local 308,893.03

Base 0.00 356.81 89.20 223,447.49

COMMON STOCK NPV691678007 24 Sep 2010 OPEN SGD/SG41 AUTREPAT-STK/$ DIVUNITED OVERSEAS BANK LTD

1,090.000 NHHJ Local 17.650642 0.00 0.00 0.00 19,239.201.326350

Base 13.307680 0.00 0.00 0.00 14,505.37

EX DATE 08OCT10985MRV905 27 Sep 2010 SGD/SG3RIGHTS ISSUE (NON CASH)MAPLETREE LOGISTIC

26,000.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001.322450

Base 0.000000 0.00 0.00 0.00 0.00

27 Sep 2010 CANCEL SGD/SG3RIGHTS ISSUE (NON CASH)

-26,000.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001.322450

Base 0.000000 0.00 0.00 0.00 0.00
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27 Sep 2010 29 Sep 2010 SGD/SG3RIGHTS ISSUE (NON CASH)

26,000.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001.322450

Base 0.000000 0.00 0.00 0.00 0.00

985MRV905 Total

0.00 0.000.0026,000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK HKD.25B01CLC903 16 Jun 2010 CANCEL USD/SG4AUTREPAT-STK/$ DIVNOBLE GROUP LTD

-1,030.000 NHHJ Local 1.839844 0.00 0.00 0.00 -1,895.041.400000

Base 1.314174 0.00 0.00 0.00 -1,353.60

16 Jun 2010 07 Jul 2010 USD/SG41 AUTREPAT-STK/$ DIV

1,031.000 NHHJ Local 1.838060 0.00 0.00 0.00 1,895.041.400000

Base 1.312900 0.00 0.00 0.00 1,353.60

B01CLC903 Total

0.00 0.000.001.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK NPVB02PY0905 30 Sep 2010 OPEN SGD/SG4CALYON SECURITIESSINGAPORE TELECOM LTD

1,178,000.000 NHEB Local 3.159900 0.00 1,861.18 789.49 3,725,012.871.316400

Base 2.400410 0.00 1,413.84 599.73 2,829,696.80

COMMON STOCKB04KJ9902 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SM1 LTD

91,000.000 NHEH Local 2.212100 0.00 201.30 80.52 201,582.921.316400

Base 1.680416 0.00 152.92 61.17 153,131.97

SINGAPORE DOLLAR  Total

0.00Local4,234,642.000

0.00Base

1,767.07

1,329.67

4,477.37

3,370.55

6,137,530.96

4,632,790.51

SOUTH KOREAN WON
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COMMON STOCK621980903 30 Sep 2010 OPEN KRW/KR3 0.02ITG SECURITIES (HK) LTDCHONG KUN DANG PHARM CORP

13,500.000 NHEH Local 23,790.000000 0.00 256,932.00 0.00 321,421,932.001,140.250000

Base 20.863846 0.00 225.33 0.00 281,887.25

COMMON STOCK628591901 30 Sep 2010 OPEN KRW/KR3 0.02ITG SECURITIES (HK) LTDEO TECHNICS CO LTD

13,678.000 NHEH Local 33,683.319930 0.00 368,576.00 0.00 461,089,026.001,140.250000

Base 29.540294 0.00 323.24 0.00 404,375.38

COMMON STOCK641103908 30 Sep 2010 OPEN KRW/KR3 0.01ITG SECURITIES (HK) LTDINTELLIGENT DIGITAL INTEGRAT

6,048.000 NHEH Local 16,780.621693 0.00 81,191.00 0.00 101,570,391.001,140.250000

Base 14.716616 0.00 71.20 0.00 89,077.30

COMMON STOCK652073909 26 Aug 2010 30 Aug 2010 KRW/KR3 0.07CABRERA CAPITAL MARKETS LLCLG ELECTRONICS INC

9,951.000 NHEB Local 98,666.224500 0.00 785,462.00 0.00 982,613,062.001,190.050000

Base 82.909310 0.00 660.02 0.00 825,690.57

29 Sep 2010 OPEN KRW/KR3 0.17CITIGROUPGLBL MARKTET KOERA SECS LT

30,887.000 NHEB Local 97,571.992910 0.00 6,027,412.00 0.00 3,019,733,557.001,142.050000

Base 85.435833 0.00 5,277.71 0.00 2,644,134.28

652073909 Total

6,812,874.00 0.000.0040,838.000 Local 4,002,346,619.00

Base 0.00 5,937.73 0.00 3,469,824.85

COMMON STOCK653711903 16 Jul 2010 20 Jul 2010 KRW/KR3 0.04NOMURA FINANCIAL AND INVESTMENLG INTERNATIONAL CORP

8,700.000 NHEG Local 30,934.773908 0.00 430,610.00 0.00 269,563,143.001,203.450000

Base 25.705076 0.00 357.81 0.00 223,991.98

19 Jul 2010 21 Jul 2010 KRW/KR3 0.04NOMURA FINANCIAL AND INVESTMEN

8,700.000 NHEG Local 30,550.452299 0.00 425,260.00 0.00 266,214,195.001,215.650000

Base 25.130961 0.00 349.82 0.00 218,989.18
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653711903 Total

855,870.00 0.000.0017,400.000 Local 535,777,338.00

Base 0.00 707.63 0.00 442,981.16

COMMON STOCK677172009 29 Sep 2010 OPEN KRW/KR3 1.32J.P.MORGAN SECURITIES(FAR EAST)LTD SAMSUNG ELECTRONICS CO LTD

707.000 NHEB Local 753,000.000000 0.00 1,064,741.00 0.00 533,435,741.001,142.050000

Base 659.340659 0.00 932.31 0.00 467,086.15

COMMON STOCK698495900 30 Sep 2010 OPEN KRW/KR3 0.01ITG SECURITIES (HK) LTDNEXEN TIRE CORPORATION

60,640.000 NHEH Local 7,606.698499 0.00 369,016.00 0.00 461,639,213.001,140.250000

Base 6.671080 0.00 323.63 0.00 404,857.89

COMMON STOCK939USE901 30 Sep 2010 OPEN KRW/KR3 0.05ITG SECURITIES (HK) LTDKOLON INDUSTRIES INC

14,232.000 NHEH Local 76,173.679033 0.00 867,283.00 0.00 1,084,971,083.001,140.250000

Base 66.804367 0.00 760.61 0.00 951,520.35

COMMON STOCKB0YCFG905 30 Sep 2010 OPEN KRW/KR3 0.01ITG SECURITIES (HK) LTDMERITZ FIRE + MARINE INSURAN

60,720.000 NHEH Local 7,520.551696 0.00 365,318.00 0.00 457,013,217.001,140.250000

Base 6.595529 0.00 320.38 0.00 400,800.89

COMMON STOCKB39Z8L903 16 Jul 2010 20 Jul 2010 KRW/KR3 0.11NOMURA FINANCIAL AND INVESTMENSK C+C CO LTD

4,300.000 NHEG Local 84,846.193023 0.00 583,740.00 0.00 365,422,370.001,203.450000

Base 70.502466 0.00 485.06 0.00 303,645.66

19 Jul 2010 21 Jul 2010 KRW/KR3 0.12NOMURA FINANCIAL AND INVESTMEN

4,300.000 NHEG Local 88,671.431395 0.00 610,050.00 0.00 381,897,205.001,215.650000

Base 72.941580 0.00 501.83 0.00 314,150.62

B39Z8L903 Total

1,193,790.00 0.000.008,600.000 Local 747,319,575.00

Base 0.00 986.89 0.00 617,796.28
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COMMON STOCKB3BDFS906 30 Sep 2010 OPEN KRW/KR3 0.03ITG SECURITIES (HK) LTDPOONGSAN CORP

23,160.000 NHEH Local 44,417.940415 0.00 822,976.00 0.00 1,029,542,476.001,140.250000

Base 38.954563 0.00 721.75 0.00 902,909.43

COMMON STOCKB3DF0Y902 29 Sep 2010 OPEN KRW/KR3 0.03CABRERA CAPITAL MARKETS LLCKB FINANCIAL GROUP INC

64,105.000 NHEB Local 49,769.066375 0.00 2,552,357.00 0.00 3,192,998,357.001,142.050000

Base 43.578711 0.00 2,234.89 0.00 2,795,848.13

COMMON STOCKB622C1905 30 Sep 2010 OPEN KRW/KR3 0.01ITG SECURITIES (HK) LTDYOUNGONE CORP

14,310.000 NHEH Local 9,725.709294 0.00 111,340.00 0.00 139,286,240.001,140.250000

Base 8.529453 0.00 97.65 0.00 122,154.12

SOUTH KOREAN WON  Total

0.00Local337,938.000

0.00Base

0.00

0.00

15,722,264.00

13,643.24

13,068,411,208.00

11,351,119.18

SWEDISH KRONA

COMMON STOCK NPV440759900 16 Aug 2010 19 Aug 2010 SEK/SE1 0.02UBS AGHALDEX AB

15,523.000 NHEG Local 76.287100 0.00 1,894.73 0.00 1,186,099.387.361900

Base 10.362420 0.00 257.37 0.00 161,113.22

17 Aug 2010 20 Aug 2010 SEK/SE1 0.02UBS AG

12,942.000 NHEG Local 76.934500 0.00 1,593.10 0.00 997,279.407.313350

Base 10.519734 0.00 217.83 0.00 136,364.24

18 Aug 2010 23 Aug 2010 SEK/SE1 0.02UBS AG

27,467.000 NHEG Local 75.578500 0.00 3,321.46 0.00 2,079,236.127.341100

Base 10.295255 0.00 452.45 0.00 283,232.23

19 Aug 2010 24 Aug 2010 SEK/SE1 0.02UBS AG

14,792.000 NHEG Local 74.821800 0.00 1,770.82 0.00 1,108,534.897.370100

Base 10.152074 0.00 240.27 0.00 150,409.75
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19 Aug 2010 24 Aug 2010 SEK/SE1 0.01CANTOR FITZ EUR 2

24,803.000 NHEH Local 74.750000 0.00 1,854.03 0.00 1,855,878.287.379650

Base 10.129207 0.00 251.24 0.00 251,485.95

19 Aug 2010 24 Aug 2010 SEK/SE1EXECUTIONLIMITED

280.000 NHEH Local 74.500000 0.00 7.30 0.00 20,867.307.379650

Base 10.095330 0.00 0.99 0.00 2,827.68

440759900 Total

10,441.44 0.000.0095,807.000 Local 7,247,895.37

Base 0.00 1,420.15 0.00 985,433.07

COMMON STOCK NPV490238003 19 Aug 2010 24 Aug 2010 SEK/SE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXTRELLEBORG AB B SHS

36,497.000 NHEH Local 51.755000 0.00 944.45 0.00 1,889,846.697.379650

Base 7.013205 0.00 127.98 0.00 256,088.93

COMMON STOCK NPVB156XW903 19 Aug 2010 24 Aug 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWIHLBORGS FASTIGHETER AB

4,656.000 NHEH Local 162.330900 0.00 377.91 0.00 756,190.587.379650

Base 21.997100 0.00 51.21 0.00 102,469.71

30 Sep 2010 OPEN SEK/SE1 0.01SANFORD C. BERNSTEIN LTD

371.000 NHEH Local 184.750000 0.00 23.99 0.00 68,566.246.767750

Base 27.298585 0.00 3.54 0.00 10,131.32

30 Sep 2010 OPEN SEK/SE1 0.01UBS AG

2,996.000 NHEH Local 185.268401 0.00 194.27 0.00 555,258.406.767750

Base 27.375184 0.00 28.71 0.00 82,044.76

B156XW903 Total

596.17 0.000.008,023.000 Local 1,380,015.22

Base 0.00 83.46 0.00 194,645.79
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COMMON STOCK NPVB1VYK3901 30 Sep 2010 OPEN SEK/SE1INVESTMENT TECHNOLOGY GROUP LTDMEDA AB A SHS

2,684.000 NHEH Local 53.809098 0.00 50.55 0.00 144,474.176.767750

Base 7.950811 0.00 7.47 0.00 21,347.44

30 Sep 2010 OPEN SEK/SE1MERRILL LYNCH INTERNATIONAL

729.000 NHEH Local 53.825007 0.00 13.73 0.00 39,252.166.767750

Base 7.953161 0.00 2.03 0.00 5,799.88

30 Sep 2010 OPEN SEK/SE1UBS AG

19,972.000 NHEH Local 53.779900 0.00 375.93 0.00 1,074,468.096.767750

Base 7.946496 0.00 55.55 0.00 158,762.97

B1VYK3901 Total

440.21 0.000.0023,385.000 Local 1,258,194.42

Base 0.00 65.05 0.00 185,910.29

SWEDISH KRONA  Total

0.00Local163,712.000

0.00Base

0.00

0.00

12,422.27

1,696.64

11,775,951.70

1,622,078.08

SWISS FRANC

COMMON STOCK434178000 17 Sep 2010 22 Sep 2010 CHF/CH1 0.15MERRILL LYNCH INTERNATIONALFISCHER (GEORG) REG

453.000 NHHV Local 376.651104 0.00 68.25 0.00 170,691.201.009350

Base 373.162039 0.00 67.62 0.00 169,110.02

23 Sep 2010 28 Sep 2010 CHF/CH1 0.15MERRILL LYNCH INTERNATIONAL

560.000 NHHV Local 375.328700 0.00 84.07 0.00 210,268.140.984450

Base 381.257250 0.00 85.40 0.00 213,589.46

24 Sep 2010 29 Sep 2010 CHF/CH1 0.15MERRILL LYNCH INTERNATIONAL

287.000 NHHV Local 376.458300 0.00 43.22 0.00 108,086.750.982950

Base 382.988250 0.00 43.97 0.00 109,961.60
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434178000 Total

195.54 0.000.001,300.000 Local 489,046.09

Base 0.00 196.99 0.00 492,661.08

COMMON STOCK CHF1.0711072900 29 Sep 2010 OPEN CHF/CH1 0.04LOOP CAPITAL MARKETS LLCADECCO SA REG

9,030.000 NHEB Local 50.890400 0.00 367.63 0.00 459,907.940.975000

Base 52.195282 0.00 377.06 0.00 471,700.45

COMMON STOCK CHF4.0711399907 16 Aug 2010 19 Aug 2010 CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXCLARIANT AG REG

28,900.000 NHEG Local 13.731600 0.00 634.95 0.00 397,478.191.037900

Base 13.230176 0.00 611.76 0.00 382,963.86

18 Aug 2010 23 Aug 2010 CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

7,200.000 NHEG Local 14.097100 0.00 162.40 0.00 101,661.521.040450

Base 13.549041 0.00 156.09 0.00 97,709.18

22 Sep 2010 27 Sep 2010 CHF/CH1 0.01CABRERA CAPITAL MARKETS LLC

10,416.000 NHHV Local 14.000000 0.00 87.49 0.00 145,911.490.986550

Base 14.190867 0.00 88.68 0.00 147,900.76

23 Sep 2010 28 Sep 2010 CHF/CH1 0.01CABRERA CAPITAL MARKETS LLC

93,662.000 NHHV Local 13.860800 0.00 778.94 0.00 1,299,009.180.984450

Base 14.079740 0.00 791.24 0.00 1,319,527.84

27 Sep 2010 30 Sep 2010 CHF/CH1 0.01CABRERA CAPITAL MARKETS LLC

22,222.000 NHHV Local 14.147800 0.00 188.64 0.00 314,581.050.983200

Base 14.389544 0.00 191.86 0.00 319,956.32

711399907 Total

1,852.42 0.000.00162,400.000 Local 2,258,641.43

Base 0.00 1,839.63 0.00 2,268,057.96
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COMMON STOCK CHF.01712167907 02 Jul 2010 07 Jul 2010 CHF/CH1MERRILL LYNCH INTERNATIONALSWISSLOG HOLDING AG REG

32,797.000 NHHV Local 0.772700 0.00 10.14 0.00 25,352.381.063700

Base 0.726427 0.00 9.53 0.00 23,834.14

06 Jul 2010 09 Jul 2010 CHF/CH1MERRILL LYNCH INTERNATIONAL

34,903.000 NHHV Local 0.829200 0.00 11.58 0.00 28,953.151.058900

Base 0.783077 0.00 10.94 0.00 27,342.67

07 Jul 2010 12 Jul 2010 CHF/CH1MERRILL LYNCH INTERNATIONAL

39,604.000 NHHV Local 0.809200 0.00 12.82 0.00 32,060.381.054650

Base 0.767269 0.00 12.16 0.00 30,399.07

08 Jul 2010 13 Jul 2010 CHF/CH1MERRILL LYNCH INTERNATIONAL

7,425.000 NHHV Local 0.820000 0.00 2.43 0.00 6,090.931.051750

Base 0.779653 0.00 2.31 0.00 5,791.23

09 Jul 2010 14 Jul 2010 CHF/CH1MERRILL LYNCH INTERNATIONAL

4,529.000 NHHV Local 0.808400 0.00 1.46 0.00 3,662.701.057750

Base 0.764264 0.00 1.38 0.00 3,462.73

12 Jul 2010 15 Jul 2010 CHF/CH1MERRILL LYNCH INTERNATIONAL

10,061.000 NHHV Local 0.799500 0.00 3.22 0.00 8,046.991.062200

Base 0.752683 0.00 3.03 0.00 7,575.78

13 Jul 2010 16 Jul 2010 CHF/CH1MERRILL LYNCH INTERNATIONAL

5,855.000 NHHV Local 0.803500 0.00 1.88 0.00 4,706.371.052550

Base 0.763384 0.00 1.79 0.00 4,471.40

14 Jul 2010 19 Jul 2010 CHF/CH1MERRILL LYNCH INTERNATIONAL

8,087.000 NHHV Local 0.793300 0.00 2.56 0.00 6,417.981.055700

Base 0.751445 0.00 2.42 0.00 6,079.36

712167907 Total

46.09 0.000.00143,261.000 Local 115,290.88

Base 0.00 43.56 0.00 108,956.38
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COMMON STOCK CHF.1712387901 11 Aug 2010 16 Aug 2010 CHF/CH1 0.10SANFORD C. BERNSTEIN LTDNESTLE SA REG

28,500.000 NHHP Local 51.637400 0.00 2,943.33 0.00 1,474,609.231.057150

Base 48.845859 0.00 2,784.21 0.00 1,394,891.20

COMMON STOCK CHF.1712459908 30 Sep 2010 OPEN CHF/CH1 0.03UBS AGBALOISE HOLDING AG   REG

6,262.000 NHEH Local 88.672600 0.00 194.34 0.00 555,462.160.980850

Base 90.403833 0.00 198.13 0.00 566,306.94

COMMON STOCK712679901 15 Jul 2010 20 Jul 2010 CHF/CH1 0.13CREDIT AGRICOLE INDOSUEZ CHEUVREUXBOSSARD HOLDING AG BR

7,240.000 NHEG Local 85.394099 0.00 989.21 0.00 619,242.491.042250

Base 81.932453 0.00 949.11 0.00 594,140.07

16 Jul 2010 21 Jul 2010 CHF/CH1 0.13CREDIT AGRICOLE INDOSUEZ CHEUVREUX

729.000 NHEG Local 83.879400 0.00 97.84 0.00 61,245.921.052350

Base 79.706752 0.00 92.97 0.00 58,199.19

19 Jul 2010 22 Jul 2010 CHF/CH1 0.13CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,031.000 NHEG Local 85.053501 0.00 140.30 0.00 87,830.461.052450

Base 80.814766 0.00 133.31 0.00 83,453.33

712679901 Total

1,227.35 0.000.009,000.000 Local 768,318.87

Base 0.00 1,175.39 0.00 735,792.59

COMMON STOCK CHF.1718981905 29 Sep 2010 OPEN CHF/CH1 0.04LOOP CAPITAL MARKETS LLCSWISS REINSURANCE CO LTD REG

10,410.000 NHEB Local 43.819300 0.00 364.93 0.00 456,523.840.975000

Base 44.942872 0.00 374.29 0.00 468,229.58

COMMON STOCK CHF9.6743780900 19 Aug 2010 24 Aug 2010 CHF/CH1 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWISS LIFE HOLDING AG REG

2,923.000 NHEH Local 110.996699 0.00 162.22 0.00 324,605.571.031100

Base 107.648821 0.00 157.33 0.00 314,814.83
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COMMON STOCK CHF2.9B01287901 30 Sep 2010 OPEN CHF/CH1 0.03UBS AGPSP SWISS PROPERTY AG REG

4,069.000 NHEH Local 72.631101 0.00 103.44 0.00 295,639.390.980850

Base 74.049142 0.00 105.46 0.00 301,411.42

COMMON STOCK CHF5.0B0R80X901 19 Aug 2010 24 Aug 2010 CHF/CH1 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXDUFRY GROUP REG

1,715.000 NHEH Local 93.482501 0.00 80.16 0.00 160,402.651.031100

Base 90.662885 0.00 77.74 0.00 155,564.59

COMMON STOCK CHF.1B11TCY906 30 Sep 2010 OPEN CHF/CH1 0.04UBS AGSCHINDLER HOLDING PART CERT

2,597.000 NHEH Local 105.398800 0.00 95.80 0.00 273,816.480.980850

Base 107.456594 0.00 97.67 0.00 279,162.44

COMMON STOCK CHF.05B1WHVV903 30 Sep 2010 OPEN CHF/CH1 0.01UBS AGGAM HOLDING AG

19,260.000 NHEH Local 14.856600 0.00 100.15 0.00 286,238.270.980850

Base 15.146659 0.00 102.11 0.00 291,826.75

COMMON STOCK CHF.5B1YD5Q900 19 Aug 2010 24 Aug 2010 CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXACTELION LTD REG

3,369.000 NHEH Local 45.267300 0.00 76.25 0.00 152,581.781.031100

Base 43.901949 0.00 73.95 0.00 147,979.61

SWISS FRANC  Total

0.00Local404,096.000

0.00Base

0.00

0.00

7,809.65

7,603.52

8,071,084.58

7,997,355.82

US DOLLAR

COMMON STOCK USD.01001547108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAK STEEL HOLDING CORP

480.000 NHDM Local 14.471700 0.00 9.60 0.00 6,956.021.000000

Base 14.471700 0.00 9.60 0.00 6,956.02

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,200.000 NHEU Local 14.754200 0.00 24.00 0.00 17,729.041.000000

Base 14.754200 0.00 24.00 0.00 17,729.04
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001547108 Total

33.60 0.000.001,680.000 Local 24,685.06

Base 0.00 33.60 0.00 24,685.06

COMMON STOCK USD1.00206R102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAT+T INC

4,810.000 NHHY Local 24.293600 0.00 96.20 0.00 116,948.421.000000

Base 24.293600 0.00 96.20 0.00 116,948.42

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,440.000 NHHY Local 28.108000 0.00 48.80 0.00 68,632.321.000000

Base 28.108000 0.00 48.80 0.00 68,632.32

00206R102 Total

145.00 0.000.007,250.000 Local 185,580.74

Base 0.00 145.00 0.00 185,580.74

COMMON STOCK USD.0100211W104 21 Jul 2010 26 Jul 2010 USD/DTC 0.03PULSE TRADING LLCATC TECHNOLOGY CORP

1,280.000 NHDY Local 23.990000 0.00 38.40 0.00 30,745.601.000000

Base 23.990000 0.00 38.40 0.00 30,745.60

30 Jul 2010 04 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

1,110.000 NHDY Local 23.989900 0.00 33.30 0.00 26,662.091.000000

Base 23.989900 0.00 33.30 0.00 26,662.09

00211W104 Total

71.70 0.000.002,390.000 Local 57,407.69

Base 0.00 71.70 0.00 57,407.69

COMMON STOCK NPV002824100 13 Jul 2010 16 Jul 2010 USD/DTC 0.03GARDNER RICH & COABBOTT LABORATORIES

21,600.000 NHDF Local 47.746400 0.00 648.00 0.00 1,031,970.241.000000

Base 47.746400 0.00 648.00 0.00 1,031,970.24
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16 Jul 2010 21 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

30,000.000 NHDF Local 47.237700 0.00 900.00 0.00 1,418,031.001.000000

Base 47.237700 0.00 900.00 0.00 1,418,031.00

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

280.000 NHEU Local 50.201400 0.00 5.60 0.00 14,061.991.000000

Base 50.201400 0.00 5.60 0.00 14,061.99

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 51.327500 0.00 4.00 0.00 10,269.501.000000

Base 51.327500 0.00 4.00 0.00 10,269.50

002824100 Total

1,557.60 0.000.0052,080.000 Local 2,474,332.73

Base 0.00 1,557.60 0.00 2,474,332.73

COMMON STOCK00383Y102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSABRAXIS BIOSCIENCE INC

420.000 NHHY Local 73.749500 0.00 8.40 0.00 30,983.191.000000

Base 73.749500 0.00 8.40 0.00 30,983.19

COMMON STOCK00430U103 02 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASHACCELRYS INC

6,179.184 NHHZ Local 6.951767 0.00 0.00 0.00 42,956.251.000000

Base 6.951767 0.00 0.00 0.00 42,956.25

COMMON STOCK USD.200508X203 23 Jul 2010 28 Jul 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORACTUANT CORP A

15,600.000 NHHO Local 20.543700 0.00 624.00 0.00 321,105.721.000000

Base 20.543700 0.00 624.00 0.00 321,105.72

26 Jul 2010 29 Jul 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

5,200.000 NHHO Local 20.947400 0.00 208.00 0.00 109,134.481.000000

Base 20.947400 0.00 208.00 0.00 109,134.48
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20 Aug 2010 25 Aug 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,700.000 NHHO Local 19.599900 0.00 108.00 0.00 53,027.731.000000

Base 19.599900 0.00 108.00 0.00 53,027.73

29 Sep 2010 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,230.000 NHHO Local 22.692600 0.00 129.20 0.00 73,426.301.000000

Base 22.692600 0.00 129.20 0.00 73,426.30

30 Sep 2010 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,090.000 NHHO Local 22.952100 0.00 123.60 0.00 71,045.591.000000

Base 22.952100 0.00 123.60 0.00 71,045.59

00508X203 Total

1,192.80 0.000.0029,820.000 Local 627,739.82

Base 0.00 1,192.80 0.00 627,739.82

COMMON STOCK USD.0100817Y108 20 Jul 2010 23 Jul 2010 USD/DTC 0.03GARDNER RICH & COAETNA INC

37,700.000 NHDF Local 27.397400 0.00 1,131.00 0.00 1,034,012.981.000000

Base 27.397400 0.00 1,131.00 0.00 1,034,012.98

27 Jul 2010 30 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

47,200.000 NHDF Local 28.349800 0.00 1,416.00 0.00 1,339,526.561.000000

Base 28.349800 0.00 1,416.00 0.00 1,339,526.56

00817Y108 Total

2,547.00 0.000.0084,900.000 Local 2,373,539.54

Base 0.00 2,547.00 0.00 2,373,539.54

COMMON STOCK USD.01008252108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02PIPER JAFFRAYAFFILIATED MANAGERS GROUP

8,724.000 NHEZ Local 72.773800 0.00 174.48 0.00 635,053.111.000000

Base 72.773800 0.00 174.48 0.00 635,053.11
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07 Sep 2010 10 Sep 2010 USD/DTC 0.04MR BEAL &COMPANY

7,728.000 NHEZ Local 71.486200 0.00 309.12 0.00 552,754.471.000000

Base 71.486200 0.00 309.12 0.00 552,754.47

08 Sep 2010 13 Sep 2010 USD/DTC 0.04MR BEAL &COMPANY

1,103.000 NHEZ Local 72.287900 0.00 44.12 0.00 79,777.671.000000

Base 72.287900 0.00 44.12 0.00 79,777.67

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHEU Local 75.939400 0.00 8.00 0.00 30,383.761.000000

Base 75.939400 0.00 8.00 0.00 30,383.76

008252108 Total

535.72 0.000.0017,955.000 Local 1,297,969.01

Base 0.00 535.72 0.00 1,297,969.01

COMMON STOCK USD.0100846U101 05 Aug 2010 10 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIAGILENT TECHNOLOGIES INC

36,000.000 NHDJ Local 28.300278 0.00 1,800.00 0.00 1,020,610.001.000000

Base 28.300278 0.00 1,800.00 0.00 1,020,610.00

COMMON STOCK USD.0100971T101 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAKAMAI TECHNOLOGIES INC

600.000 NHEU Local 50.818300 0.00 12.00 0.00 30,502.981.000000

Base 50.818300 0.00 12.00 0.00 30,502.98

COMMON STOCK USD1.013817101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALCOA INC

2,510.000 NHHY Local 10.197600 0.00 50.20 0.00 25,646.181.000000

Base 10.197600 0.00 50.20 0.00 25,646.18

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,200.000 NHHY Local 11.570000 0.00 44.00 0.00 25,498.001.000000

Base 11.570000 0.00 44.00 0.00 25,498.00
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013817101 Total

94.20 0.000.004,710.000 Local 51,144.18

Base 0.00 94.20 0.00 51,144.18

REIT USD.01015271109 14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.ALEXANDRIA REAL ESTATE EQUIT

500.000 NHHY Local 72.136000 0.00 10.00 0.00 36,078.001.000000

Base 72.136000 0.00 10.00 0.00 36,078.00

COMMON STOCK USD1.017175100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLEGHANY CORP

85.000 NHHY Local 296.000600 0.00 1.70 0.00 25,161.751.000000

Base 296.000600 0.00 1.70 0.00 25,161.75

COMMON STOCK USD.01018490102 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLERGAN INC

300.000 NHEU Local 65.777500 0.00 6.00 0.00 19,739.251.000000

Base 65.777500 0.00 6.00 0.00 19,739.25

20 Sep 2010 23 Sep 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTI

15,000.000 NHDJ Local 65.875400 0.00 750.00 0.00 988,881.001.000000

Base 65.875400 0.00 750.00 0.00 988,881.00

018490102 Total

756.00 0.000.0015,300.000 Local 1,008,620.25

Base 0.00 756.00 0.00 1,008,620.25

COMMON STOCK USD.01018804104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLIANT TECHSYSTEMS INC

400.000 NHHY Local 60.795000 0.00 8.00 0.00 24,326.001.000000

Base 60.795000 0.00 8.00 0.00 24,326.00

COMMON STOCK USD.0101988P108 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLSCRIPTS HEALTHCARE SOLUTI

4,300.000 NHEU Local 17.741900 0.00 86.00 0.00 76,376.171.000000

Base 17.741900 0.00 86.00 0.00 76,376.17
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TE2 LP01999G980 25 Aug 2010 25 Aug 2010 USD/BOSCAPITAL CALLBLACKSTONE REAL EST PARTNER VI

162,668.000 NHEJ Local 1.000000 0.00 0.00 0.00 162,668.001.000000

Base 1.000000 0.00 0.00 0.00 162,668.00

03 Sep 2010 03 Sep 2010 USD/BOSCAPITAL CALL

543,844.000 NHEJ Local 1.000000 0.00 0.00 0.00 543,844.001.000000

Base 1.000000 0.00 0.00 0.00 543,844.00

01999G980 Total

0.00 0.000.00706,512.000 Local 706,512.00

Base 0.00 0.00 0.00 706,512.00

COMMON STOCK USD.01020002101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLSTATE CORP

890.000 NHHY Local 27.865200 0.00 17.80 0.00 24,817.831.000000

Base 27.865200 0.00 17.80 0.00 24,817.83

COMMON STOCK USD.1020409108 01 Jul 2010 07 Jul 2010 USD/DTC 0.01INSTINETALMOST FAMILY INC

1,850.000 NHDX Local 30.911800 0.00 18.50 0.00 57,205.331.000000

Base 30.911800 0.00 18.50 0.00 57,205.33

01 Jul 2010 07 Jul 2010 USD/DTC 0.02INSTINET

3,700.000 NHDX Local 31.154400 0.00 74.00 0.00 115,345.281.000000

Base 31.154400 0.00 74.00 0.00 115,345.28

02 Jul 2010 08 Jul 2010 USD/DTC 0.02INSTINET

3,250.000 NHDX Local 30.031500 0.00 65.00 0.00 97,667.381.000000

Base 30.031500 0.00 65.00 0.00 97,667.38

020409108 Total

157.50 0.000.008,800.000 Local 270,217.99

Base 0.00 157.50 0.00 270,217.99
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COMMON STOCK USD.0102076X102 15 Jul 2010 20 Jul 2010 USD/DTC 0.03CABRERA CAPITAL MARKETSALPHA NATURAL RESOURCES INC

2,070.000 NHIB Local 35.364400 0.00 62.10 0.00 73,266.411.000000

Base 35.364400 0.00 62.10 0.00 73,266.41

19 Jul 2010 22 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJR

1,490.000 NHIB Local 33.802400 0.00 74.50 0.00 50,440.081.000000

Base 33.802400 0.00 74.50 0.00 50,440.08

02076X102 Total

136.60 0.000.003,560.000 Local 123,706.49

Base 0.00 136.60 0.00 123,706.49

COMMON STOCK02209S103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALTRIA GROUP INC

710.000 NHHY Local 20.496600 0.00 14.20 0.00 14,566.791.000000

Base 20.496600 0.00 14.20 0.00 14,566.79

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHEU Local 23.456300 0.00 8.00 0.00 9,390.521.000000

Base 23.456300 0.00 8.00 0.00 9,390.52

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHY Local 23.590900 0.00 22.00 0.00 25,971.991.000000

Base 23.590900 0.00 22.00 0.00 25,971.99

02209S103 Total

44.20 0.000.002,210.000 Local 49,929.30

Base 0.00 44.20 0.00 49,929.30

II LP02299C968 21 Jul 2010 21 Jul 2010 USD/BOSCAPITAL CALLCOURT SQUARE CAPITAL PARTNERS

1,870,910.000 NHEL Local 1.000000 0.00 0.00 0.00 1,870,910.001.000000

Base 1.000000 0.00 0.00 0.00 1,870,910.00
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23 Sep 2010 23 Sep 2010 USD/BOSCAPITAL CALL

296,515.000 NHEL Local 1.000000 0.00 0.00 0.00 296,515.001.000000

Base 1.000000 0.00 0.00 0.00 296,515.00

02299C968 Total

0.00 0.000.002,167,425.000 Local 2,167,425.00

Base 0.00 0.00 0.00 2,167,425.00

COMMON STOCK USD.01023135106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.AMAZON.COM INC

70.000 NHEU Local 127.830000 0.00 1.40 0.00 8,949.501.000000

Base 127.830000 0.00 1.40 0.00 8,949.50

REIT USD.01024835100 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERICAN CAMPUS COMMUNITIES

3,110.000 NHHZ Local 30.102300 0.00 62.20 0.00 93,680.351.000000

Base 30.102300 0.00 62.20 0.00 93,680.35

COMMON STOCK USD6.5025537101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN ELECTRIC POWER

390.000 NHHY Local 33.103600 0.00 7.80 0.00 12,918.201.000000

Base 33.103600 0.00 7.80 0.00 12,918.20

COMMON STOCK USD.2025816109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN EXPRESS CO

210.000 NHEU Local 44.188100 0.00 4.20 0.00 9,283.701.000000

Base 44.188100 0.00 4.20 0.00 9,283.70

COMMON STOCK USD1.026375105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN GREETINGS CORP CL A

320.000 NHHZ Local 20.320000 0.00 6.40 0.00 6,508.801.000000

Base 20.320000 0.00 6.40 0.00 6,508.80

COMMON STOCK USD.0102744M108 27 Jul 2010 30 Jul 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.AMERICAN MEDICAL SYS HLDGS

9,938.000 NHDZ Local 22.566400 0.00 397.52 0.00 224,662.401.000000

Base 22.566400 0.00 397.52 0.00 224,662.40
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02LIQUIDNETINC

23,263.000 NHDZ Local 22.464100 0.00 465.26 0.00 523,047.621.000000

Base 22.464100 0.00 465.26 0.00 523,047.62

28 Jul 2010 02 Aug 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

23,669.000 NHDZ Local 22.449300 0.00 946.76 0.00 532,299.241.000000

Base 22.449300 0.00 946.76 0.00 532,299.24

28 Jul 2010 02 Aug 2010 USD/DTC 0.02LIQUIDNETINC

6,627.000 NHDZ Local 22.438800 0.00 132.54 0.00 148,834.471.000000

Base 22.438800 0.00 132.54 0.00 148,834.47

29 Jul 2010 03 Aug 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

22,984.000 NHDZ Local 22.179100 0.00 919.36 0.00 510,683.791.000000

Base 22.179100 0.00 919.36 0.00 510,683.79

29 Jul 2010 03 Aug 2010 USD/DTC 0.02LIQUIDNETINC

12,819.000 NHDZ Local 22.168800 0.00 256.38 0.00 284,438.231.000000

Base 22.168800 0.00 256.38 0.00 284,438.23

19 Aug 2010 24 Aug 2010 USD/DTC 0.04LEERINK SWANN AND COMPANY

7,162.000 NHDZ Local 20.645700 0.00 286.48 0.00 148,150.981.000000

Base 20.645700 0.00 286.48 0.00 148,150.98

20 Aug 2010 25 Aug 2010 USD/DTC 0.04LEERINK SWANN AND COMPANY

6,839.000 NHDZ Local 20.488700 0.00 273.56 0.00 140,395.781.000000

Base 20.488700 0.00 273.56 0.00 140,395.78

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LEERINK SWANN AND COMPANY

10,897.000 NHDZ Local 20.440700 0.00 435.88 0.00 223,178.191.000000

Base 20.440700 0.00 435.88 0.00 223,178.19

24 Aug 2010 27 Aug 2010 USD/DTC 0.04LEERINK SWANN AND COMPANY

16,345.000 NHDZ Local 19.972500 0.00 653.80 0.00 327,104.311.000000

Base 19.972500 0.00 653.80 0.00 327,104.31
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24 Aug 2010 27 Aug 2010 USD/DTC 0.02LIQUIDNETINC

2,724.000 NHDZ Local 20.035000 0.00 54.48 0.00 54,629.821.000000

Base 20.035000 0.00 54.48 0.00 54,629.82

25 Aug 2010 30 Aug 2010 USD/DTC 0.04LEERINK SWANN AND COMPANY

16,333.000 NHDZ Local 19.818800 0.00 653.32 0.00 324,353.781.000000

Base 19.818800 0.00 653.32 0.00 324,353.78

02744M108 Total

5,475.34 0.000.00159,600.000 Local 3,441,778.61

Base 0.00 5,475.34 0.00 3,441,778.61

COMMON STOCK USD.0102913V103 22 Jul 2010 27 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAMERICAN PUBLIC EDUCATION

2,953.000 NHDU Local 43.483200 0.00 14.77 0.00 128,420.661.000000

Base 43.483200 0.00 14.77 0.00 128,420.66

22 Jul 2010 27 Jul 2010 USD/DTC 0.02LIQUIDNETINC

4,811.000 NHDU Local 43.441500 0.00 82.27 0.00 209,079.331.000000

Base 43.441500 0.00 82.27 0.00 209,079.33

02913V103 Total

97.04 0.000.007,764.000 Local 337,499.99

Base 0.00 97.04 0.00 337,499.99

COMMON STOCK USD.0103076C106 19 Jul 2010 22 Jul 2010 USD/DTC 0.03GARDNER RICH & COAMERIPRISE FINANCIAL INC

23,900.000 NHDF Local 37.343100 0.00 717.00 0.00 893,217.091.000000

Base 37.343100 0.00 717.00 0.00 893,217.09

COMMON STOCK USD.01031100100 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMETEK INC

400.000 NHEU Local 45.705000 0.00 8.00 0.00 18,290.001.000000

Base 45.705000 0.00 8.00 0.00 18,290.00
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COMMON STOCK031162100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMGEN INC

780.000 NHHY Local 51.172300 0.00 15.60 0.00 39,929.991.000000

Base 51.172300 0.00 15.60 0.00 39,929.99

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

390.000 NHHY Local 54.900000 0.00 7.80 0.00 21,418.801.000000

Base 54.900000 0.00 7.80 0.00 21,418.80

031162100 Total

23.40 0.000.001,170.000 Local 61,348.79

Base 0.00 23.40 0.00 61,348.79

03199T911 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTAMICI QUALIFIED ASSOCIATES LP

3,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 3,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 3,000,000.00

COMMON STOCK032095101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMPHENOL CORP CL A

60.000 NHDM Local 45.694500 0.00 1.20 0.00 2,742.871.000000

Base 45.694500 0.00 1.20 0.00 2,742.87

COMMON STOCK USD.1032511107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSANADARKO PETROLEUM CORP

400.000 NHHY Local 38.507500 0.00 8.00 0.00 15,411.001.000000

Base 38.507500 0.00 8.00 0.00 15,411.00

11 Aug 2010 16 Aug 2010 USD/DTC 0.02MR BEAL &COMPANY

2,800.000 NHEY Local 51.853100 0.00 56.00 0.00 145,244.681.000000

Base 51.853100 0.00 56.00 0.00 145,244.68

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 53.410000 0.00 10.00 0.00 26,715.001.000000

Base 53.410000 0.00 10.00 0.00 26,715.00
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032511107 Total

74.00 0.000.003,700.000 Local 187,370.68

Base 0.00 74.00 0.00 187,370.68

COMMON STOCK NPV034164103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.ANDERSONS INC/THE

170.000 NHHZ Local 34.520000 0.00 3.40 0.00 5,871.801.000000

Base 34.520000 0.00 3.40 0.00 5,871.80

REIT USD.01035710409 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSANNALY CAPITAL MANAGEMENT IN

1,440.000 NHHY Local 17.493000 0.00 28.80 0.00 25,218.721.000000

Base 17.493000 0.00 28.80 0.00 25,218.72

05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,200.000 NHHY Local 17.174200 0.00 104.00 0.00 89,409.841.000000

Base 17.174200 0.00 104.00 0.00 89,409.84

035710409 Total

132.80 0.000.006,640.000 Local 114,628.56

Base 0.00 132.80 0.00 114,628.56

COMMON STOCK037411105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAPACHE CORP

280.000 NHHY Local 82.862900 0.00 5.60 0.00 23,207.211.000000

Base 82.862900 0.00 5.60 0.00 23,207.21

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHDM Local 95.224900 0.00 7.80 0.00 37,145.511.000000

Base 95.224900 0.00 7.80 0.00 37,145.51

05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,300.000 NHHY Local 97.227600 0.00 46.00 0.00 223,669.481.000000

Base 97.227600 0.00 46.00 0.00 223,669.48
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14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 95.600000 0.00 4.00 0.00 19,124.001.000000

Base 95.600000 0.00 4.00 0.00 19,124.00

037411105 Total

63.40 0.000.003,170.000 Local 303,146.20

Base 0.00 63.40 0.00 303,146.20

COMMON STOCK03761U106 01 Jul 2010 07 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVAPOLLO INVESTMENT CORP

1,216.975 NHHZ Local 9.250083 0.00 0.00 0.00 11,257.121.000000

Base 9.250083 0.00 0.00 0.00 11,257.12

01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

10,860.000 NHHZ Local 9.803800 0.00 217.20 0.00 106,686.471.000000

Base 9.803800 0.00 217.20 0.00 106,686.47

03761U106 Total

217.20 0.000.0012,076.975 Local 117,943.59

Base 0.00 217.20 0.00 117,943.59

COMMON STOCK NPV037833100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.APPLE INC

232.000 NHEU Local 262.777700 0.00 4.64 0.00 60,969.071.000000

Base 262.777700 0.00 4.64 0.00 60,969.07

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

184.000 NHDM Local 243.070600 0.00 3.68 0.00 44,728.671.000000

Base 243.070600 0.00 3.68 0.00 44,728.67

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

136.000 NHEU Local 267.026800 0.00 2.72 0.00 36,318.361.000000

Base 267.026800 0.00 2.72 0.00 36,318.36
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037833100 Total

11.04 0.000.00552.000 Local 142,016.10

Base 0.00 11.04 0.00 142,016.10

COMMON STOCK NPV03820C105 21 Jul 2010 26 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAPPLIED INDUSTRIAL TECH INC

13,294.000 NHDU Local 27.073300 0.00 66.47 0.00 359,978.921.000000

Base 27.073300 0.00 66.47 0.00 359,978.92

22 Jul 2010 27 Jul 2010 USD/DTC 0.02LIQUIDNETINC

2,334.000 NHDU Local 27.460000 0.00 39.91 0.00 64,131.551.000000

Base 27.460000 0.00 39.91 0.00 64,131.55

22 Jul 2010 27 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,898.000 NHDU Local 27.581200 0.00 19.49 0.00 107,531.011.000000

Base 27.581200 0.00 19.49 0.00 107,531.01

23 Jul 2010 28 Jul 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

252.000 NHDU Local 27.714100 0.00 1.26 0.00 6,985.211.000000

Base 27.714100 0.00 1.26 0.00 6,985.21

23 Jul 2010 28 Jul 2010 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

2,645.000 NHDU Local 28.430000 0.00 52.90 0.00 75,250.251.000000

Base 28.430000 0.00 52.90 0.00 75,250.25

03820C105 Total

180.03 0.000.0022,423.000 Local 613,876.94

Base 0.00 180.03 0.00 613,876.94

NY REG SHRS NPV03938L104 07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & COARCELORMITTAL NY REGISTERED

5,600.000 NHEY Local 28.891700 0.00 112.00 0.00 161,905.521.000000

Base 28.891700 0.00 112.00 0.00 161,905.52
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COMMON STOCK NPV039483102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSARCHER DANIELS MIDLAND CO

520.000 NHHY Local 25.721900 0.00 10.40 0.00 13,385.791.000000

Base 25.721900 0.00 10.40 0.00 13,385.79

13 Jul 2010 16 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

34,600.000 NHDF Local 26.936100 0.00 1,038.00 0.00 933,027.061.000000

Base 26.936100 0.00 1,038.00 0.00 933,027.06

19 Jul 2010 22 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

30,000.000 NHDF Local 26.715800 0.00 900.00 0.00 802,374.001.000000

Base 26.715800 0.00 900.00 0.00 802,374.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

770.000 NHHY Local 32.356800 0.00 15.40 0.00 24,930.141.000000

Base 32.356800 0.00 15.40 0.00 24,930.14

039483102 Total

1,963.80 0.000.0065,890.000 Local 1,773,716.99

Base 0.00 1,963.80 0.00 1,773,716.99

COMMON STOCK04010L103 30 Jun 2010 01 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVARES CAPITAL CORP

604.197 NHHZ Local 13.890006 0.00 0.00 0.00 8,392.301.000000

Base 13.890006 0.00 0.00 0.00 8,392.30

COMMON STOCK USD.0104269Q100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.ARRIS GROUP INC

610.000 NHHZ Local 9.640000 0.00 12.20 0.00 5,892.601.000000

Base 9.640000 0.00 12.20 0.00 5,892.60

COMMON STOCK USD.0104351G101 02 Jul 2010 08 Jul 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCASCENA RETAIL GROUP INC

3,300.000 NHHO Local 24.276700 0.00 99.00 0.00 80,212.111.000000

Base 24.276700 0.00 99.00 0.00 80,212.11
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06 Jul 2010 09 Jul 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,900.000 NHHO Local 24.294600 0.00 57.00 0.00 46,216.741.000000

Base 24.294600 0.00 57.00 0.00 46,216.74

13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINET

100.000 NHHO Local 24.580000 0.00 2.00 0.00 2,460.001.000000

Base 24.580000 0.00 2.00 0.00 2,460.00

04351G101 Total

158.00 0.000.005,300.000 Local 128,888.85

Base 0.00 158.00 0.00 128,888.85

ADR046353108 07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & COASTRAZENECA PLC SPONS ADR

3,300.000 NHEY Local 48.003100 0.00 66.00 0.00 158,476.231.000000

Base 48.003100 0.00 66.00 0.00 158,476.23

COMMON STOCK USD.01046433108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.ASTRONICS CORP

360.000 NHHZ Local 17.630000 0.00 7.20 0.00 6,354.001.000000

Base 17.630000 0.00 7.20 0.00 6,354.00

COMMON STOCK04743P108 24 Sep 2010 29 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ATHEROS COMMUNICATIONS

23,810.000 NHDU Local 28.006800 0.00 476.20 0.00 667,318.111.000000

Base 28.006800 0.00 476.20 0.00 667,318.11

COMMON STOCK USD.01049164205 24 Aug 2010 27 Aug 2010 USD/DTC 0.02BNY CONVERGEX LJRATLAS AIR WORLDWIDE HOLDINGS

3,400.000 NHDX Local 43.503700 0.00 68.00 0.00 147,980.581.000000

Base 43.503700 0.00 68.00 0.00 147,980.58

25 Aug 2010 30 Aug 2010 USD/DTC 0.02BNY CONVERGEX LJR

2,750.000 NHDX Local 42.910600 0.00 55.00 0.00 118,059.151.000000

Base 42.910600 0.00 55.00 0.00 118,059.15
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26 Aug 2010 31 Aug 2010 USD/DTC 0.02BNY CONVERGEX LJR

850.000 NHDX Local 44.818400 0.00 17.00 0.00 38,112.641.000000

Base 44.818400 0.00 17.00 0.00 38,112.64

27 Aug 2010 01 Sep 2010 USD/DTC 0.02BNY CONVERGEX LJR

3,350.000 NHDX Local 45.612000 0.00 67.00 0.00 152,867.201.000000

Base 45.612000 0.00 67.00 0.00 152,867.20

30 Aug 2010 02 Sep 2010 USD/DTC 0.02BNY CONVERGEX LJR

2,850.000 NHDX Local 44.910300 0.00 57.00 0.00 128,051.361.000000

Base 44.910300 0.00 57.00 0.00 128,051.36

31 Aug 2010 03 Sep 2010 USD/DTC 0.01KNIGHT DIRECT LLC

5,700.000 NHDX Local 43.563800 0.00 39.90 0.00 248,353.561.000000

Base 43.563800 0.00 39.90 0.00 248,353.56

049164205 Total

303.90 0.000.0018,900.000 Local 833,424.49

Base 0.00 303.90 0.00 833,424.49

COMMON STOCK USD1.050095108 06 Jul 2010 09 Jul 2010 USD/DTC 0.01KNIGHT DIRECT LLCATWOOD OCEANICS INC

3,550.000 NHDX Local 25.759101 0.00 24.85 0.00 91,469.661.000000

Base 25.759101 0.00 24.85 0.00 91,469.66

12 Jul 2010 15 Jul 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,650.000 NHDX Local 26.232300 0.00 49.50 0.00 43,332.801.000000

Base 26.232300 0.00 49.50 0.00 43,332.80

15 Jul 2010 20 Jul 2010 USD/DTC 0.01KNIGHT DIRECT LLC

1,750.000 NHDX Local 26.489500 0.00 12.25 0.00 46,368.881.000000

Base 26.489500 0.00 12.25 0.00 46,368.88
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16 Jul 2010 21 Jul 2010 USD/DTC 0.01KNIGHT DIRECT LLC

9,750.000 NHDX Local 26.221701 0.00 68.25 0.00 255,729.831.000000

Base 26.221701 0.00 68.25 0.00 255,729.83

19 Jul 2010 22 Jul 2010 USD/DTC 0.01KNIGHT DIRECT LLC

1,900.000 NHDX Local 26.003600 0.00 13.30 0.00 49,420.141.000000

Base 26.003600 0.00 13.30 0.00 49,420.14

19 Aug 2010 24 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,120.000 NHDU Local 25.118700 0.00 25.60 0.00 128,633.341.000000

Base 25.118700 0.00 25.60 0.00 128,633.34

050095108 Total

193.75 0.000.0023,720.000 Local 614,954.65

Base 0.00 193.75 0.00 614,954.65

COMMON STOCK USD.01052769106 02 Sep 2010 08 Sep 2010 USD/DTC 0.03LOOP CAPITAL MKTS LLCAUTODESK INC

4,040.000 NHIB Local 29.184300 0.00 121.20 0.00 118,025.771.000000

Base 29.184300 0.00 121.20 0.00 118,025.77

03 Sep 2010 09 Sep 2010 USD/DTC 0.02ABEL NOSER CORPORATION

1,360.000 NHIB Local 29.963400 0.00 27.20 0.00 40,777.421.000000

Base 29.963400 0.00 27.20 0.00 40,777.42

03 Sep 2010 09 Sep 2010 USD/DTC 0.03LOOP CAPITAL MKTS LLC

2,110.000 NHIB Local 29.936900 0.00 63.30 0.00 63,230.161.000000

Base 29.936900 0.00 63.30 0.00 63,230.16

07 Sep 2010 10 Sep 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

7,510.000 NHIB Local 29.633300 0.00 225.30 0.00 222,771.381.000000

Base 29.633300 0.00 225.30 0.00 222,771.38
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15 Sep 2010 20 Sep 2010 USD/DTC 0.03LOOP CAPITAL MKTS LLC

3,840.000 NHIB Local 32.510000 0.00 115.20 0.00 124,953.601.000000

Base 32.510000 0.00 115.20 0.00 124,953.60

052769106 Total

552.20 0.000.0018,860.000 Local 569,758.33

Base 0.00 552.20 0.00 569,758.33

COMMON STOCK USD1.053611109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.AVERY DENNISON CORP

460.000 NHEU Local 36.527000 0.00 9.20 0.00 16,811.621.000000

Base 36.527000 0.00 9.20 0.00 16,811.62

COMMON STOCK USD.25054303102 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYAVON PRODUCTS INC

44,132.000 NHEZ Local 26.836800 0.00 882.64 0.00 1,185,244.301.000000

Base 26.836800 0.00 882.64 0.00 1,185,244.30

COMMON STOCK USD5.054937107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBB+T CORP

560.000 NHHY Local 26.423900 0.00 11.20 0.00 14,808.581.000000

Base 26.423900 0.00 11.20 0.00 14,808.58

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,030.000 NHHY Local 23.650000 0.00 20.60 0.00 24,380.101.000000

Base 23.650000 0.00 20.60 0.00 24,380.10

054937107 Total

31.80 0.000.001,590.000 Local 39,188.68

Base 0.00 31.80 0.00 39,188.68

REIT USD.0105564E106 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRE PROPERTIES INC

700.000 NHHY Local 35.708600 0.00 14.00 0.00 25,010.021.000000

Base 35.708600 0.00 14.00 0.00 25,010.02



Prepared by State StreetPage 281

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.057224107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBAKER HUGHES INC

590.000 NHHY Local 43.695900 0.00 11.80 0.00 25,792.381.000000

Base 43.695900 0.00 11.80 0.00 25,792.38

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHEU Local 43.022400 0.00 6.80 0.00 14,634.421.000000

Base 43.022400 0.00 6.80 0.00 14,634.42

057224107 Total

18.60 0.000.00930.000 Local 40,426.80

Base 0.00 18.60 0.00 40,426.80

COMMON STOCK USD2.5059692103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBANCORPSOUTH INC

1,450.000 NHHY Local 17.427200 0.00 29.00 0.00 25,298.441.000000

Base 17.427200 0.00 29.00 0.00 25,298.44

COMMON STOCK USD.01060505104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF AMERICA CORP

8,160.000 NHHY Local 13.977100 0.00 163.20 0.00 114,216.341.000000

Base 13.977100 0.00 163.20 0.00 114,216.34

27 Aug 2010 01 Sep 2010 USD/DTC 0.04BNY CONVERGEX LJR

91,070.000 NHDG Local 12.630100 0.00 3,187.45 0.00 1,153,410.661.000000

Base 12.630100 0.00 3,187.45 0.00 1,153,410.66

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,150.000 NHHY Local 13.779200 0.00 83.00 0.00 57,266.681.000000

Base 13.779200 0.00 83.00 0.00 57,266.68

060505104 Total

3,433.65 0.000.00103,380.000 Local 1,324,893.68

Base 0.00 3,433.65 0.00 1,324,893.68
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COMMON STOCK USD.01063904106 25 Aug 2010 30 Aug 2010 USD/DTC 0.02INSTINETBANK OF THE OZARKS

300.000 NHDX Local 35.794600 0.00 6.00 0.00 10,744.381.000000

Base 35.794600 0.00 6.00 0.00 10,744.38

25 Aug 2010 30 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,050.000 NHDX Local 36.400000 0.00 31.50 0.00 38,251.501.000000

Base 36.400000 0.00 31.50 0.00 38,251.50

26 Aug 2010 31 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,750.000 NHDX Local 36.700000 0.00 52.50 0.00 64,277.501.000000

Base 36.700000 0.00 52.50 0.00 64,277.50

063904106 Total

90.00 0.000.003,100.000 Local 113,273.38

Base 0.00 90.00 0.00 113,273.38

COMMON STOCK USD.01064058100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF NEW YORK MELLON CORP

990.000 NHHY Local 24.683700 0.00 19.80 0.00 24,456.661.000000

Base 24.683700 0.00 19.80 0.00 24,456.66

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 25.820000 0.00 10.00 0.00 12,920.001.000000

Base 25.820000 0.00 10.00 0.00 12,920.00

064058100 Total

29.80 0.000.001,490.000 Local 37,376.66

Base 0.00 29.80 0.00 37,376.66

COMMON STOCK06846N104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BILL BARRETT CORP

220.000 NHHZ Local 36.910000 0.00 4.40 0.00 8,124.601.000000

Base 36.910000 0.00 4.40 0.00 8,124.60
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26 Aug 2010 31 Aug 2010 USD/DTC 0.02LIQUIDNETINC

1,926.000 NHDU Local 32.625000 0.00 31.97 0.00 62,867.721.000000

Base 32.625000 0.00 31.97 0.00 62,867.72

26 Aug 2010 31 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,930.000 NHDU Local 32.490800 0.00 39.65 0.00 257,691.691.000000

Base 32.490800 0.00 39.65 0.00 257,691.69

27 Aug 2010 01 Sep 2010 USD/DTC 0.02LIQUIDNETINC

1,049.000 NHDU Local 32.404600 0.00 17.41 0.00 34,009.841.000000

Base 32.404600 0.00 17.41 0.00 34,009.84

27 Aug 2010 01 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

7,311.000 NHDU Local 32.935700 0.00 146.22 0.00 240,939.121.000000

Base 32.935700 0.00 146.22 0.00 240,939.12

06846N104 Total

239.65 0.000.0018,436.000 Local 603,632.97

Base 0.00 239.65 0.00 603,632.97

V LP071991913 06 Jul 2010 06 Jul 2010 USD/BOSCAPITAL CALLBLACKSTONE CAPITAL PARTNERS

863,884.000 NHEL Local 1.000000 0.00 0.00 0.00 863,884.001.000000

Base 1.000000 0.00 0.00 0.00 863,884.00

09 Aug 2010 09 Aug 2010 USD/BOSCAPITAL CALL

570,203.000 NHEL Local 1.000000 0.00 0.00 0.00 570,203.001.000000

Base 1.000000 0.00 0.00 0.00 570,203.00

24 Sep 2010 24 Sep 2010 USD/BOSCAPITAL CALL

1,560,518.000 NHEL Local 1.000000 0.00 0.00 0.00 1,560,518.001.000000

Base 1.000000 0.00 0.00 0.00 1,560,518.00
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071991913 Total

0.00 0.000.002,994,605.000 Local 2,994,605.00

Base 0.00 0.00 0.00 2,994,605.00

COMMON STOCK USD.01073685109 13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINETBEACON ROOFING SUPPLY INC

2,700.000 NHHO Local 18.042200 0.00 54.00 0.00 48,767.941.000000

Base 18.042200 0.00 54.00 0.00 48,767.94

COMMON STOCK074014101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BEASLEY BROADCAST GRP INC  A

100.000 NHHZ Local 5.610000 0.00 2.00 0.00 563.001.000000

Base 5.610000 0.00 2.00 0.00 563.00

COMMON STOCK USD.01075896100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BED BATH + BEYOND INC

290.000 NHEU Local 39.141400 0.00 5.80 0.00 11,356.811.000000

Base 39.141400 0.00 5.80 0.00 11,356.81

COMMON STOCK USD.108160H101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BENCHMARK ELECTRONICS INC

390.000 NHHZ Local 17.027400 0.00 7.80 0.00 6,648.491.000000

Base 17.027400 0.00 7.80 0.00 6,648.49

COMMON STOCK084670702 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBERKSHIRE HATHAWAY INC CL B

1,400.000 NHHY Local 77.093600 0.00 28.00 0.00 107,959.041.000000

Base 77.093600 0.00 28.00 0.00 107,959.04

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

710.000 NHHY Local 83.469200 0.00 14.20 0.00 59,277.331.000000

Base 83.469200 0.00 14.20 0.00 59,277.33

084670702 Total

42.20 0.000.002,110.000 Local 167,236.37

Base 0.00 42.20 0.00 167,236.37
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COMMON STOCK USD.1086516101 02 Jul 2010 08 Jul 2010 USD/DTC 0.04HEIGHT SECURITIES, LLCBEST BUY CO INC

52,350.000 NHDG Local 33.994800 0.00 1,832.25 0.00 1,781,460.031.000000

Base 33.994800 0.00 1,832.25 0.00 1,781,460.03

27 Aug 2010 01 Sep 2010 USD/DTC 0.04GLOBAL HUNTER SECURITIES LLC

25,420.000 NHDG Local 31.822000 0.00 889.70 0.00 809,804.941.000000

Base 31.822000 0.00 889.70 0.00 809,804.94

086516101 Total

2,721.95 0.000.0077,770.000 Local 2,591,264.97

Base 0.00 2,721.95 0.00 2,591,264.97

COMMON STOCK USD.01089302103 29 Sep 2010 OPEN USD/DTC 0.03GARDNER RICH & COBIG LOTS INC

63,366.000 NHDF Local 33.994500 0.00 1,900.98 0.00 2,155,996.471.000000

Base 33.994500 0.00 1,900.98 0.00 2,155,996.47

COMMON STOCK USD.508986R101 02 Sep 2010 08 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCBIGLARI HOLDINGS INC

228.000 NHDU Local 312.768300 0.00 1.14 0.00 71,312.311.000000

Base 312.768300 0.00 1.14 0.00 71,312.31

03 Sep 2010 09 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

217.000 NHDU Local 314.958000 0.00 1.09 0.00 68,346.981.000000

Base 314.958000 0.00 1.09 0.00 68,346.98

07 Sep 2010 10 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

530.000 NHDU Local 313.689800 0.00 2.65 0.00 166,258.241.000000

Base 313.689800 0.00 2.65 0.00 166,258.24

29 Sep 2010 OPEN USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

500.000 NHDU Local 326.443000 0.00 2.50 0.00 163,224.001.000000

Base 326.443000 0.00 2.50 0.00 163,224.00
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08986R101 Total

7.38 0.000.001,475.000 Local 469,141.53

Base 0.00 7.38 0.00 469,141.53

COMMON STOCK09062X103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBIOGEN IDEC INC

510.000 NHHY Local 48.395100 0.00 10.20 0.00 24,691.701.000000

Base 48.395100 0.00 10.20 0.00 24,691.70

REIT USD.0109063H107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BIOMED REALTY TRUST INC

410.000 NHHZ Local 18.475000 0.00 8.20 0.00 7,582.951.000000

Base 18.475000 0.00 8.20 0.00 7,582.95

COMMON STOCK USD1.092113109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BLACK HILLS CORP

220.000 NHHZ Local 32.389100 0.00 4.40 0.00 7,130.001.000000

Base 32.389100 0.00 4.40 0.00 7,130.00

COMMON STOCK092533108 02 Jul 2010 08 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVBLACKROCK KELSO CAPITAL CORP

5.661 NHHZ Local 9.100865 0.00 0.00 0.00 51.521.000000

Base 9.100865 0.00 0.00 0.00 51.52

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 10.787500 0.00 16.00 0.00 8,646.001.000000

Base 10.787500 0.00 16.00 0.00 8,646.00

092533108 Total

16.00 0.000.00805.661 Local 8,697.52

Base 0.00 16.00 0.00 8,697.52

LP095619995 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTBLUE HARBOUR STRATEGIC VALUE

1,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00
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COMMON STOCK USD5.097023105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BOEING CO/THE

130.000 NHEU Local 69.376200 0.00 2.60 0.00 9,021.511.000000

Base 69.376200 0.00 2.60 0.00 9,021.51

COMMON STOCK USD1.101119105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BOSTON PRIVATE FINL HOLDING

1,390.000 NHHZ Local 6.617700 0.00 27.80 0.00 9,226.401.000000

Base 6.617700 0.00 27.80 0.00 9,226.40

REIT USD.01101121101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBOSTON PROPERTIES INC

360.000 NHHY Local 69.646700 0.00 7.20 0.00 25,080.011.000000

Base 69.646700 0.00 7.20 0.00 25,080.01

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 86.488300 0.00 6.00 0.00 25,952.491.000000

Base 86.488300 0.00 6.00 0.00 25,952.49

101121101 Total

13.20 0.000.00660.000 Local 51,032.50

Base 0.00 13.20 0.00 51,032.50

COMMON STOCK USD.1109641100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRINKER INTERNATIONAL INC

1,760.000 NHHY Local 14.184000 0.00 35.20 0.00 24,999.041.000000

Base 14.184000 0.00 35.20 0.00 24,999.04

COMMON STOCK USD.1110122108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRISTOL MYERS SQUIBB CO

1,400.000 NHHY Local 25.227900 0.00 28.00 0.00 35,347.061.000000

Base 25.227900 0.00 28.00 0.00 35,347.06

19 Jul 2010 22 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

97,300.000 NHDF Local 24.872700 0.00 2,919.00 0.00 2,423,032.711.000000

Base 24.872700 0.00 2,919.00 0.00 2,423,032.71
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14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 26.910000 0.00 14.00 0.00 18,851.001.000000

Base 26.910000 0.00 14.00 0.00 18,851.00

110122108 Total

2,961.00 0.000.0099,400.000 Local 2,477,230.77

Base 0.00 2,961.00 0.00 2,477,230.77

COMMON STOCK111320107 11 Aug 2010 16 Aug 2010 USD/DTC 0.02MR BEAL &COMPANYBROADCOM CORP CL A

4,400.000 NHEY Local 33.607400 0.00 88.00 0.00 147,960.561.000000

Base 33.607400 0.00 88.00 0.00 147,960.56

COMMON STOCK USD.01112463104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BROOKDALE SENIOR LIVING INC

1,090.000 NHEU Local 15.688800 0.00 21.80 0.00 17,122.591.000000

Base 15.688800 0.00 21.80 0.00 17,122.59

COMMON STOCK USD1.117665109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.BRYN MAWR BANK CORP

270.000 NHHZ Local 18.161500 0.00 5.40 0.00 4,909.011.000000

Base 18.161500 0.00 5.40 0.00 4,909.01

RETAIL INVESTMENT123991994 07 Jul 2010 07 Jul 2010 USD/BOSCAPITAL CALLBURNHAM

107,704.120 NHER Local 1.000000 0.00 0.00 0.00 107,704.121.000000

Base 1.000000 0.00 0.00 0.00 107,704.12

18 Aug 2010 18 Aug 2010 USD/BOSCAPITAL CALL

135,903.200 NHER Local 1.000000 0.00 0.00 0.00 135,903.201.000000

Base 1.000000 0.00 0.00 0.00 135,903.20

01 Sep 2010 01 Sep 2010 USD/BOSCAPITAL CALL

386,872.550 NHER Local 1.000000 0.00 0.00 0.00 386,872.551.000000

Base 1.000000 0.00 0.00 0.00 386,872.55
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123991994 Total

0.00 0.000.00630,479.870 Local 630,479.87

Base 0.00 0.00 0.00 630,479.87

REIT USD.01124830100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CBL + ASSOCIATES PROPERTIES

530.000 NHHZ Local 13.960000 0.00 10.60 0.00 7,409.401.000000

Base 13.960000 0.00 10.60 0.00 7,409.40

COMMON STOCK USD.112541W209 19 Aug 2010 24 Aug 2010 USD/DTC 0.04STEPHENS,INC.C.H. ROBINSON WORLDWIDE INC

21,551.000 NHDZ Local 64.791200 0.00 862.04 0.00 1,397,177.191.000000

Base 64.791200 0.00 862.04 0.00 1,397,177.19

19 Aug 2010 24 Aug 2010 USD/DTC 0.02LIQUIDNETINC

5,453.000 NHDZ Local 64.561600 0.00 109.06 0.00 352,163.461.000000

Base 64.561600 0.00 109.06 0.00 352,163.46

20 Aug 2010 25 Aug 2010 USD/DTC 0.04STEPHENS,INC.

12,096.000 NHDZ Local 65.712500 0.00 483.84 0.00 795,342.241.000000

Base 65.712500 0.00 483.84 0.00 795,342.24

12541W209 Total

1,454.94 0.000.0039,100.000 Local 2,544,682.89

Base 0.00 1,454.94 0.00 2,544,682.89

COMMON STOCK USD.01125581801 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCIT GROUP INC

730.000 NHHY Local 34.877300 0.00 14.60 0.00 25,475.031.000000

Base 34.877300 0.00 14.60 0.00 25,475.03

COMMON STOCK USD1.12561W105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CLECO CORPORATION

230.000 NHHZ Local 29.205000 0.00 4.60 0.00 6,721.751.000000

Base 29.205000 0.00 4.60 0.00 6,721.75
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COMMON STOCK USD.0112572Q105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCME GROUP INC

54.000 NHHY Local 275.068300 0.00 1.08 0.00 14,854.771.000000

Base 275.068300 0.00 1.08 0.00 14,854.77

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

93.000 NHHY Local 270.650000 0.00 1.86 0.00 25,172.311.000000

Base 270.650000 0.00 1.86 0.00 25,172.31

12572Q105 Total

2.94 0.000.00147.000 Local 40,027.08

Base 0.00 2.94 0.00 40,027.08

COMMON STOCK NPV126128107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CNB FINANCIAL CORP/PA

50.000 NHHZ Local 12.560000 0.00 1.00 0.00 629.001.000000

Base 12.560000 0.00 1.00 0.00 629.00

COMMON STOCK USD1.126408103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCSX CORP

320.000 NHHY Local 47.403100 0.00 6.40 0.00 15,175.391.000000

Base 47.403100 0.00 6.40 0.00 15,175.39

08 Sep 2010 13 Sep 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

42,650.000 NHDG Local 54.759800 0.00 1,492.75 0.00 2,336,998.221.000000

Base 54.759800 0.00 1,492.75 0.00 2,336,998.22

126408103 Total

1,499.15 0.000.0042,970.000 Local 2,352,173.61

Base 0.00 1,499.15 0.00 2,352,173.61

COMMON STOCK USD.01126650100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCVS CAREMARK CORP

990.000 NHHY Local 28.743500 0.00 19.80 0.00 28,475.871.000000

Base 28.743500 0.00 19.80 0.00 28,475.87
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14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 29.330000 0.00 10.00 0.00 14,675.001.000000

Base 29.330000 0.00 10.00 0.00 14,675.00

126650100 Total

29.80 0.000.001,490.000 Local 43,150.87

Base 0.00 29.80 0.00 43,150.87

COMMON STOCK USD.112673P105 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCA INC

400.000 NHEU Local 20.165000 0.00 8.00 0.00 8,074.001.000000

Base 20.165000 0.00 8.00 0.00 8,074.00

COMMON STOCK USD1.127055101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCABOT CORP

1,070.000 NHHY Local 23.601400 0.00 21.40 0.00 25,274.901.000000

Base 23.601400 0.00 21.40 0.00 25,274.90

COMMON STOCK USD.1127097103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCABOT OIL + GAS CORP

250.000 NHDM Local 30.718000 0.00 5.00 0.00 7,684.501.000000

Base 30.718000 0.00 5.00 0.00 7,684.50

COMMON STOCK13100M509 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CALIX NETWORKS INC

560.000 NHHZ Local 10.743600 0.00 11.20 0.00 6,027.621.000000

Base 10.743600 0.00 11.20 0.00 6,027.62

COMMON STOCK USD.0113342B105 20 Aug 2010 25 Aug 2010 USD/DTC 0.04HEEVERS &CO. INC.CAMERON INTERNATIONAL CORP

11,700.000 NHDZ Local 36.621800 0.00 468.00 0.00 428,943.061.000000

Base 36.621800 0.00 468.00 0.00 428,943.06

COMMON STOCK134429109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAMPBELL SOUP CO

710.000 NHHY Local 35.673900 0.00 14.20 0.00 25,342.671.000000

Base 35.673900 0.00 14.20 0.00 25,342.67
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COMMON STOCK USD.0114040H105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAPITAL ONE FINANCIAL CORP

370.000 NHHY Local 39.501600 0.00 7.40 0.00 14,622.991.000000

Base 39.501600 0.00 7.40 0.00 14,622.99

COMMON STOCK USD1.142339100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CARLISLE COS INC

500.000 NHEU Local 33.188000 0.00 10.00 0.00 16,604.001.000000

Base 33.188000 0.00 10.00 0.00 16,604.00

COMMON STOCK USD.5143130102 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.CARMAX INC

13,550.000 NHDM Local 19.502300 0.00 271.00 0.00 264,527.171.000000

Base 19.502300 0.00 271.00 0.00 264,527.17

20 Aug 2010 25 Aug 2010 USD/DTC 0.04MERRILL LYNCH PROFESSIONAL CLEARING

32,500.000 NHDZ Local 21.424800 0.00 1,300.00 0.00 697,606.001.000000

Base 21.424800 0.00 1,300.00 0.00 697,606.00

143130102 Total

1,571.00 0.000.0046,050.000 Local 962,133.17

Base 0.00 1,571.00 0.00 962,133.17

UNIT USD.01143658300 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCARNIVAL CORP

550.000 NHHY Local 30.526400 0.00 11.00 0.00 16,800.521.000000

Base 30.526400 0.00 11.00 0.00 16,800.52

COMMON STOCK NPV147528103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CASEY S GENERAL STORES INC

160.000 NHHZ Local 38.486300 0.00 3.20 0.00 6,161.011.000000

Base 38.486300 0.00 3.20 0.00 6,161.01

COMMON STOCK USD.01148711302 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CASUAL MALE RETAIL GROUP INC

1,740.000 NHHZ Local 3.341600 0.00 34.80 0.00 5,849.181.000000

Base 3.341600 0.00 34.80 0.00 5,849.18
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LP148995921 27 Aug 2010 27 Aug 2010 USD/BOSCAPITAL CALLCASTILE VENTURES III

1,050,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,050,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,050,000.00

COMMON STOCK USD1.149123101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CATERPILLAR INC

120.000 NHEU Local 71.280000 0.00 2.40 0.00 8,556.001.000000

Base 71.280000 0.00 2.40 0.00 8,556.00

COMMON STOCK14965A101 30 Aug 2010 02 Sep 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHCAVIUM NETWORKS INC

5,560.000 NHHO Local 24.004900 0.00 222.40 0.00 133,689.641.000000

Base 24.004900 0.00 222.40 0.00 133,689.64

31 Aug 2010 03 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

11,400.000 NHHO Local 24.141600 0.00 342.00 0.00 275,556.241.000000

Base 24.141600 0.00 342.00 0.00 275,556.24

14965A101 Total

564.40 0.000.0016,960.000 Local 409,245.88

Base 0.00 564.40 0.00 409,245.88

COMMON STOCK USD.01151020104 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCELGENE CORP

200.000 NHEU Local 54.730000 0.00 4.00 0.00 10,950.001.000000

Base 54.730000 0.00 4.00 0.00 10,950.00

COMMON STOCK USD.0115189T107 05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCENTERPOINT ENERGY INC

2,300.000 NHHY Local 14.767400 0.00 46.00 0.00 34,011.021.000000

Base 14.767400 0.00 46.00 0.00 34,011.02

COMMON STOCK USD.0115201P109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTERSTATE BANKS INC

100.000 NHHZ Local 8.790000 0.00 2.00 0.00 881.001.000000

Base 8.790000 0.00 2.00 0.00 881.00
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COMMON STOCK USD.01156431108 28 Sep 2010 OPEN USD/DTC 0.04BNY CONVERGEX LJRCENTURY ALUMINUM COMPANY

11,140.000 NHHO Local 12.710500 0.00 445.60 0.00 142,040.571.000000

Base 12.710500 0.00 445.60 0.00 142,040.57

29 Sep 2010 OPEN USD/DTC 0.03MR BEAL &COMPANY

11,480.000 NHHO Local 12.927600 0.00 344.40 0.00 148,753.251.000000

Base 12.927600 0.00 344.40 0.00 148,753.25

30 Sep 2010 OPEN USD/DTC 0.03MR BEAL &COMPANY

12,440.000 NHHO Local 12.943800 0.00 373.20 0.00 161,394.071.000000

Base 12.943800 0.00 373.20 0.00 161,394.07

156431108 Total

1,163.20 0.000.0035,060.000 Local 452,187.89

Base 0.00 1,163.20 0.00 452,187.89

COMMON STOCK USD1.156700106 14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTURYLINK INC

680.000 NHHY Local 37.509700 0.00 13.60 0.00 25,520.201.000000

Base 37.509700 0.00 13.60 0.00 25,520.20

COMMON STOCK USD.01156708109 01 Jul 2010 07 Jul 2010 USD/DTC 0.02LIQUIDNETINCCEPHALON INC

52,800.000 NHDF Local 56.235000 0.00 792.00 0.00 2,970,000.001.000000

Base 56.235000 0.00 792.00 0.00 2,970,000.00

COMMON STOCK USD.01156782104 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.CERNER CORP

4,140.000 NHDM Local 78.755300 0.00 82.80 0.00 326,129.741.000000

Base 78.755300 0.00 82.80 0.00 326,129.74

03 Aug 2010 06 Aug 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

26,600.000 NHDZ Local 77.856800 0.00 1,064.00 0.00 2,072,054.881.000000

Base 77.856800 0.00 1,064.00 0.00 2,072,054.88
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156782104 Total

1,146.80 0.000.0030,740.000 Local 2,398,184.62

Base 0.00 1,146.80 0.00 2,398,184.62

COMMON STOCK157210105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CEVA INC

480.000 NHHZ Local 12.985200 0.00 9.60 0.00 6,242.501.000000

Base 12.985200 0.00 9.60 0.00 6,242.50

COMMON STOCK USD.01165167107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHESAPEAKE ENERGY CORP

1,220.000 NHHY Local 20.519400 0.00 24.40 0.00 25,058.071.000000

Base 20.519400 0.00 24.40 0.00 25,058.07

COMMON STOCK USD.75166764100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHEVRON CORP

1,540.000 NHHY Local 67.179900 0.00 30.80 0.00 103,487.851.000000

Base 67.179900 0.00 30.80 0.00 103,487.85

16 Aug 2010 19 Aug 2010 USD/DTC 0.04MR BEAL &COMPANY

15,806.000 NHEZ Local 77.632500 0.00 632.24 0.00 1,227,691.541.000000

Base 77.632500 0.00 632.24 0.00 1,227,691.54

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

1,090.000 NHDM Local 73.680500 0.00 21.80 0.00 80,333.551.000000

Base 73.680500 0.00 21.80 0.00 80,333.55

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 79.795000 0.00 16.00 0.00 63,852.001.000000

Base 79.795000 0.00 16.00 0.00 63,852.00

166764100 Total

700.84 0.000.0019,236.000 Local 1,475,364.94

Base 0.00 700.84 0.00 1,475,364.94
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REIT USD.0116934Q109 05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHIMERA INVESTMENT CORP

9,900.000 NHHY Local 3.889500 0.00 198.00 0.00 38,704.051.000000

Base 3.889500 0.00 198.00 0.00 38,704.05

COMMON STOCK USD.01169656105 26 Jul 2010 29 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCHIPOTLE MEXICAN GRILL INC

560.000 NHIB Local 146.644500 0.00 5.60 0.00 82,126.521.000000

Base 146.644500 0.00 5.60 0.00 82,126.52

COMMON STOCK USD.01169905106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CHOICE HOTELS INTL INC

490.000 NHEU Local 34.280400 0.00 9.80 0.00 16,807.201.000000

Base 34.280400 0.00 9.80 0.00 16,807.20

COMMON STOCK USD1.171232101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHUBB CORP

270.000 NHHY Local 49.138500 0.00 5.40 0.00 13,272.801.000000

Base 49.138500 0.00 5.40 0.00 13,272.80

26 Aug 2010 31 Aug 2010 USD/DTC 0.02LIQUIDNETINC

17,200.000 NHDF Local 53.785000 0.00 258.00 0.00 925,360.001.000000

Base 53.785000 0.00 258.00 0.00 925,360.00

29 Sep 2010 OPEN USD/DTC 0.03GARDNER RICH & CO

43,600.000 NHDF Local 56.691100 0.00 1,308.00 0.00 2,473,039.961.000000

Base 56.691100 0.00 1,308.00 0.00 2,473,039.96

171232101 Total

1,571.40 0.000.0061,070.000 Local 3,411,672.76

Base 0.00 1,571.40 0.00 3,411,672.76

COMMON STOCK17243V102 20 Aug 2010 25 Aug 2010 USD/DTC 0.04ISI GROUPINCCINEMARK HOLDINGS INC

2,800.000 NHHO Local 15.330700 0.00 112.00 0.00 43,037.961.000000

Base 15.330700 0.00 112.00 0.00 43,037.96
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31 Aug 2010 03 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,500.000 NHHO Local 14.500000 0.00 75.00 0.00 36,325.001.000000

Base 14.500000 0.00 75.00 0.00 36,325.00

17243V102 Total

187.00 0.000.005,300.000 Local 79,362.96

Base 0.00 187.00 0.00 79,362.96

COMMON STOCK17275R102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CISCO SYSTEMS INC

1,140.000 NHEU Local 24.157100 0.00 22.80 0.00 27,561.891.000000

Base 24.157100 0.00 22.80 0.00 27,561.89

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHEU Local 21.218100 0.00 18.00 0.00 19,114.291.000000

Base 21.218100 0.00 18.00 0.00 19,114.29

17275R102 Total

40.80 0.000.002,040.000 Local 46,676.18

Base 0.00 40.80 0.00 46,676.18

COMMON STOCK USD.01172967101 02 Sep 2010 08 Sep 2010 USD/DTC 0.02PERSHING LLCCITIGROUP INC

41,400.000 NHEY Local 3.888900 0.00 828.00 0.00 161,828.461.000000

Base 3.888900 0.00 828.00 0.00 161,828.46

06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

17,220.000 NHHY Local 3.760600 0.00 344.40 0.00 65,101.931.000000

Base 3.760600 0.00 344.40 0.00 65,101.93

25 Aug 2010 30 Aug 2010 USD/DTC 0.02GARDNER RICH & CO

30,400.000 NHDF Local 3.660000 0.00 456.00 0.00 111,720.001.000000

Base 3.660000 0.00 456.00 0.00 111,720.00
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30 Aug 2010 02 Sep 2010 USD/DTC 0.02GARDNER RICH & CO

139,000.000 NHDF Local 3.680000 0.00 2,085.00 0.00 513,605.001.000000

Base 3.680000 0.00 2,085.00 0.00 513,605.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

8,740.000 NHHY Local 3.970000 0.00 174.80 0.00 34,872.601.000000

Base 3.970000 0.00 174.80 0.00 34,872.60

172967101 Total

3,888.20 0.000.00236,760.000 Local 887,127.99

Base 0.00 3,888.20 0.00 887,127.99

COMMON STOCK177376100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CITRIX SYSTEMS INC

150.000 NHEU Local 58.191700 0.00 3.00 0.00 8,731.761.000000

Base 58.191700 0.00 3.00 0.00 8,731.76

COMMON STOCK USD1.178566105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCITY NATIONAL CORP

500.000 NHHY Local 50.704000 0.00 10.00 0.00 25,362.001.000000

Base 50.704000 0.00 10.00 0.00 25,362.00

COMMON STOCK USD.0118911Q102 08 Jul 2010 13 Jul 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORCLOUD PEAK ENERGY INC

1,300.000 NHHO Local 13.987100 0.00 52.00 0.00 18,235.231.000000

Base 13.987100 0.00 52.00 0.00 18,235.23

09 Jul 2010 14 Jul 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,000.000 NHHO Local 14.538900 0.00 40.00 0.00 14,578.901.000000

Base 14.538900 0.00 40.00 0.00 14,578.90

04 Aug 2010 09 Aug 2010 USD/DTC 0.04ISI GROUPINC

2,000.000 NHHO Local 16.101500 0.00 80.00 0.00 32,283.001.000000

Base 16.101500 0.00 80.00 0.00 32,283.00
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18911Q102 Total

172.00 0.000.004,300.000 Local 65,097.13

Base 0.00 172.00 0.00 65,097.13

COMMON STOCK USD.25191216100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOCA COLA CO/THE

430.000 NHHY Local 50.186700 0.00 8.60 0.00 21,588.881.000000

Base 50.186700 0.00 8.60 0.00 21,588.88

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

320.000 NHEU Local 56.626300 0.00 6.40 0.00 18,126.821.000000

Base 56.626300 0.00 6.40 0.00 18,126.82

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 58.047500 0.00 4.00 0.00 11,613.501.000000

Base 58.047500 0.00 4.00 0.00 11,613.50

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

220.000 NHHY Local 57.990000 0.00 4.40 0.00 12,762.201.000000

Base 57.990000 0.00 4.40 0.00 12,762.20

191216100 Total

23.40 0.000.001,170.000 Local 64,091.40

Base 0.00 23.40 0.00 64,091.40

COMMON STOCK USD.01192108504 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.COEUR D ALENE MINES CORP

380.000 NHHZ Local 16.047900 0.00 7.60 0.00 6,105.801.000000

Base 16.047900 0.00 7.60 0.00 6,105.80

COMMON STOCK19259P300 06 Jul 2010 09 Jul 2010 USD/DTC 0.03GARDNER RICH & COCOINSTAR INC

1,970.000 NHIB Local 43.541700 0.00 59.10 0.00 85,836.251.000000

Base 43.541700 0.00 59.10 0.00 85,836.25
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26 Jul 2010 29 Jul 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

3,160.000 NHIB Local 47.348700 0.00 94.80 0.00 149,716.691.000000

Base 47.348700 0.00 94.80 0.00 149,716.69

27 Sep 2010 30 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,591.000 NHDU Local 41.733000 0.00 27.96 0.00 233,357.161.000000

Base 41.733000 0.00 27.96 0.00 233,357.16

27 Sep 2010 30 Sep 2010 USD/DTC 0.02LIQUIDNETINC

9,909.000 NHDU Local 41.665000 0.00 165.48 0.00 413,023.971.000000

Base 41.665000 0.00 165.48 0.00 413,023.97

19259P300 Total

347.34 0.000.0020,630.000 Local 881,934.07

Base 0.00 347.34 0.00 881,934.07

COMMON STOCK193459302 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.COLEMAN CABLE INC

1,030.000 NHHZ Local 5.954300 0.00 20.60 0.00 6,153.531.000000

Base 5.954300 0.00 20.60 0.00 6,153.53

COMMON STOCK USD1.194162103 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYCOLGATE PALMOLIVE CO

14,843.000 NHEZ Local 78.587700 0.00 296.86 0.00 1,166,774.091.000000

Base 78.587700 0.00 296.86 0.00 1,166,774.09

06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

320.000 NHHY Local 78.451600 0.00 6.40 0.00 25,110.911.000000

Base 78.451600 0.00 6.40 0.00 25,110.91

07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & CO

1,900.000 NHEY Local 80.482100 0.00 38.00 0.00 152,953.991.000000

Base 80.482100 0.00 38.00 0.00 152,953.99
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13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHEU Local 75.090000 0.00 2.00 0.00 7,511.001.000000

Base 75.090000 0.00 2.00 0.00 7,511.00

20 Sep 2010 23 Sep 2010 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

8,325.000 NHEZ Local 78.020100 0.00 333.00 0.00 649,850.331.000000

Base 78.020100 0.00 333.00 0.00 649,850.33

194162103 Total

676.26 0.000.0025,488.000 Local 2,002,200.32

Base 0.00 676.26 0.00 2,002,200.32

COMMON STOCK USD.0119421W100 01 Jul 2010 07 Jul 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYCOLLECTIVE BRANDS INC

3,350.000 NHDX Local 15.814200 0.00 100.50 0.00 53,078.071.000000

Base 15.814200 0.00 100.50 0.00 53,078.07

06 Jul 2010 09 Jul 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

11,500.000 NHDX Local 15.954100 0.00 345.00 0.00 183,817.151.000000

Base 15.954100 0.00 345.00 0.00 183,817.15

19421W100 Total

445.50 0.000.0014,850.000 Local 236,895.22

Base 0.00 445.50 0.00 236,895.22

COMMON STOCK USD1.20030N101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMCAST CORP CLASS A

2,290.000 NHHY Local 17.766200 0.00 45.80 0.00 40,730.401.000000

Base 17.766200 0.00 45.80 0.00 40,730.40

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,160.000 NHHY Local 17.880000 0.00 23.20 0.00 20,764.001.000000

Base 17.880000 0.00 23.20 0.00 20,764.00
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20030N101 Total

69.00 0.000.003,450.000 Local 61,494.40

Base 0.00 69.00 0.00 61,494.40

REIT USD.01203233101 01 Jul 2010 01 Jul 2010 USD/DTCREVERSE SPLIT NON CASHCOMMONWEALTH REIT

6,072.500 NHHY Local 19.861592 0.00 0.00 0.00 120,609.521.000000

Base 19.861592 0.00 0.00 0.00 120,609.52

GLOBAL DEPOSITARY RC20440Y309 29 Sep 2010 OPEN USD/DTC 0.022 MACQUARIEBANK LIMITED, LONDONCOMPAL ELECTRONICS INC

159,400.000 NHEB Local 5.963000 0.00 3,188.00 0.00 953,690.201.000000

Base 5.963000 0.00 3,188.00 0.00 953,690.20

ADR NPV20441W203 09 Sep 2010 14 Sep 2010 USD/DTC 0.03GOLDMAN SACHS + COCOMPANHIA DE BEBIDAS PRF ADR

5,000.000 NHHP Local 114.662600 0.00 150.00 0.00 573,463.001.000000

Base 114.662600 0.00 150.00 0.00 573,463.00

10 Sep 2010 15 Sep 2010 USD/DTC 0.03GOLDMAN SACHS + CO

6,538.000 NHHP Local 115.086699 0.00 225.72 0.00 752,662.561.000000

Base 115.086699 0.00 225.72 0.00 752,662.56

20441W203 Total

375.72 0.000.0011,538.000 Local 1,326,125.56

Base 0.00 375.72 0.00 1,326,125.56

COMMON STOCK USD.0120453E109 18 Aug 2010 23 Aug 2010 USD/DTC 0.03GARDNER RICH & COCOMPLETE PRODUCTION SERVICES

12,000.000 NHHO Local 17.838700 0.00 360.00 0.00 214,424.401.000000

Base 17.838700 0.00 360.00 0.00 214,424.40

19 Aug 2010 24 Aug 2010 USD/DTC 0.03GARDNER RICH & CO

12,500.000 NHHO Local 17.255900 0.00 375.00 0.00 216,073.751.000000

Base 17.255900 0.00 375.00 0.00 216,073.75
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20453E109 Total

735.00 0.000.0024,500.000 Local 430,498.15

Base 0.00 735.00 0.00 430,498.15

COMMON STOCK USD.0120563P101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.COMPX INTERNATIONAL INC

470.000 NHHZ Local 12.247900 0.00 9.40 0.00 5,765.911.000000

Base 12.247900 0.00 9.40 0.00 5,765.91

COMMON STOCK USD5.205887102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONAGRA FOODS INC

1,080.000 NHHY Local 23.210000 0.00 21.60 0.00 25,088.401.000000

Base 23.210000 0.00 21.60 0.00 25,088.40

COMMON STOCK USD.0120825C104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONOCOPHILLIPS

740.000 NHHY Local 48.944300 0.00 14.80 0.00 36,233.581.000000

Base 48.944300 0.00 14.80 0.00 36,233.58

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

730.000 NHDM Local 52.708500 0.00 14.60 0.00 38,491.811.000000

Base 52.708500 0.00 14.60 0.00 38,491.81

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 55.340000 0.00 4.00 0.00 11,072.001.000000

Base 55.340000 0.00 4.00 0.00 11,072.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 55.520000 0.00 8.00 0.00 22,216.001.000000

Base 55.520000 0.00 8.00 0.00 22,216.00

20825C104 Total

41.40 0.000.002,070.000 Local 108,013.39

Base 0.00 41.40 0.00 108,013.39
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COMMON STOCK USD.1209115104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSOLIDATED EDISON INC

580.000 NHHY Local 43.383100 0.00 11.60 0.00 25,173.801.000000

Base 43.383100 0.00 11.60 0.00 25,173.80

COMMON STOCK NPV210371100 10 Sep 2010 15 Sep 2010 USD/DTC 0.03GARDNER RICH & COCONSTELLATION ENERGY GROUP

23,400.000 NHDF Local 31.079800 0.00 702.00 0.00 727,969.321.000000

Base 31.079800 0.00 702.00 0.00 727,969.32

15 Sep 2010 20 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

50,000.000 NHDF Local 31.403700 0.00 1,500.00 0.00 1,571,685.001.000000

Base 31.403700 0.00 1,500.00 0.00 1,571,685.00

210371100 Total

2,202.00 0.000.0073,400.000 Local 2,299,654.32

Base 0.00 2,202.00 0.00 2,299,654.32

COMMON STOCK USD.01212015101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONTINENTAL RESOURCES INC/OK

580.000 NHHY Local 43.129000 0.00 11.60 0.00 25,026.421.000000

Base 43.129000 0.00 11.60 0.00 25,026.42

05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHY Local 47.846000 0.00 10.00 0.00 23,933.001.000000

Base 47.846000 0.00 10.00 0.00 23,933.00

212015101 Total

21.60 0.000.001,080.000 Local 48,959.42

Base 0.00 21.60 0.00 48,959.42

COMMON STOCK USD1.21871D103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCORELOGIC INC

1,430.000 NHHY Local 17.523900 0.00 28.60 0.00 25,087.781.000000

Base 17.523900 0.00 28.60 0.00 25,087.78
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05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,130.000 NHHY Local 19.754200 0.00 22.60 0.00 22,344.851.000000

Base 19.754200 0.00 22.60 0.00 22,344.85

21871D103 Total

51.20 0.000.002,560.000 Local 47,432.63

Base 0.00 51.20 0.00 47,432.63

COMMON STOCK USD.5219350105 01 Jul 2010 07 Jul 2010 USD/DTC 0.02LIQUIDNETINCCORNING INC

155,000.000 NHDF Local 15.955000 0.00 2,325.00 0.00 2,475,350.001.000000

Base 15.955000 0.00 2,325.00 0.00 2,475,350.00

06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,110.000 NHHY Local 16.383900 0.00 22.20 0.00 18,208.331.000000

Base 16.383900 0.00 22.20 0.00 18,208.33

09 Aug 2010 12 Aug 2010 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

33,789.000 NHEZ Local 18.830400 0.00 1,351.56 0.00 637,611.951.000000

Base 18.830400 0.00 1,351.56 0.00 637,611.95

219350105 Total

3,698.76 0.000.00189,899.000 Local 3,131,170.28

Base 0.00 3,698.76 0.00 3,131,170.28

COMMON STOCK22160K105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.COSTCO WHOLESALE CORP

230.000 NHEU Local 57.544800 0.00 4.60 0.00 13,239.901.000000

Base 57.544800 0.00 4.60 0.00 13,239.90

REIT USD1.222795106 17 Sep 2010 17 Sep 2010 USD/DTCAUTREPAT-STK/$ DIVCOUSINS PROPERTIES INC

69.799 NHHZ Local 6.949956 0.00 0.00 0.00 485.101.000000

Base 6.949956 0.00 0.00 0.00 485.10
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17 Sep 2010 21 Sep 2010 USD/DTCAUTREPAT-STK/$ DIV

208.127 NHHZ Local 6.949987 0.00 0.00 0.00 1,446.481.000000

Base 6.949987 0.00 0.00 0.00 1,446.48

222795106 Total

0.00 0.000.00277.926 Local 1,931.58

Base 0.00 0.00 0.00 1,931.58

COMMON STOCK225447101 30 Sep 2010 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCREE INC

1,640.000 NHIB Local 55.057300 0.00 16.40 0.00 90,310.371.000000

Base 55.057300 0.00 16.40 0.00 90,310.37

COMMON STOCK USD.01228411104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CROWN MEDIA HOLDINGS CLASS A

280.000 NHHZ Local 2.132900 0.00 5.60 0.00 602.811.000000

Base 2.132900 0.00 5.60 0.00 602.81

COMMON STOCK232572107 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYCYMER INC

20.000 NHEX Local 30.350000 0.00 0.40 0.00 607.401.000000

Base 30.350000 0.00 0.40 0.00 607.40

REIT USD.0123281A307 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CYPRESS SHARPRIDGE INVESTMEN

1,071.000 NHHZ Local 13.604700 0.00 21.42 0.00 14,592.051.000000

Base 13.604700 0.00 21.42 0.00 14,592.05

01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,130.000 NHHZ Local 13.560000 0.00 22.60 0.00 15,345.401.000000

Base 13.560000 0.00 22.60 0.00 15,345.40

23281A307 Total

44.02 0.000.002,201.000 Local 29,937.45

Base 0.00 44.02 0.00 29,937.45
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COMMON STOCK USD.01232820100 23 Jul 2010 28 Jul 2010 USD/DTC 0.04BARCLAYS CAPITAL LECYTEC INDUSTRIES INC

6,300.000 NHHO Local 50.643700 0.00 252.00 0.00 319,307.311.000000

Base 50.643700 0.00 252.00 0.00 319,307.31

26 Jul 2010 29 Jul 2010 USD/DTC 0.04BARCLAYS CAPITAL LE

2,200.000 NHHO Local 50.116000 0.00 88.00 0.00 110,343.201.000000

Base 50.116000 0.00 88.00 0.00 110,343.20

19 Aug 2010 24 Aug 2010 USD/DTC 0.04BNY CONVERGEX

2,700.000 NHHO Local 49.139200 0.00 108.00 0.00 132,783.841.000000

Base 49.139200 0.00 108.00 0.00 132,783.84

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

53.000 NHEX Local 47.580000 0.00 1.06 0.00 2,522.801.000000

Base 47.580000 0.00 1.06 0.00 2,522.80

232820100 Total

449.06 0.000.0011,253.000 Local 564,957.15

Base 0.00 449.06 0.00 564,957.15

COMMON STOCK23326R109 17 Sep 2010 22 Sep 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.DG FASTCHANNEL INC

17,000.000 NHDX Local 18.652000 0.00 510.00 0.00 317,594.001.000000

Base 18.652000 0.00 510.00 0.00 317,594.00

21 Sep 2010 24 Sep 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

5,650.000 NHDX Local 18.969800 0.00 169.50 0.00 107,348.871.000000

Base 18.969800 0.00 169.50 0.00 107,348.87

22 Sep 2010 27 Sep 2010 USD/DTC 0.02KNIGHT SECURITIES

23,950.000 NHDX Local 18.280400 0.00 479.00 0.00 438,294.581.000000

Base 18.280400 0.00 479.00 0.00 438,294.58
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23 Sep 2010 28 Sep 2010 USD/DTC 0.02KNIGHT SECURITIES

7,400.000 NHDX Local 18.779000 0.00 148.00 0.00 139,112.601.000000

Base 18.779000 0.00 148.00 0.00 139,112.60

23326R109 Total

1,306.50 0.000.0054,000.000 Local 1,002,350.05

Base 0.00 1,306.50 0.00 1,002,350.05

COMMON STOCK USD.01233293109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDPL INC

580.000 NHHY Local 24.578300 0.00 11.60 0.00 14,267.011.000000

Base 24.578300 0.00 11.60 0.00 14,267.01

COMMON STOCK USD.01235825205 21 Sep 2010 24 Sep 2010 USD/DTC 0.03GARDNER RICH & CODANA HOLDING CORP

19,080.000 NHHO Local 11.783000 0.00 572.40 0.00 225,392.041.000000

Base 11.783000 0.00 572.40 0.00 225,392.04

24 Sep 2010 29 Sep 2010 USD/DTC 0.04BNY CONVERGEX

3,600.000 NHHO Local 11.958800 0.00 144.00 0.00 43,195.681.000000

Base 11.958800 0.00 144.00 0.00 43,195.68

27 Sep 2010 30 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,260.000 NHHO Local 12.159600 0.00 67.80 0.00 27,548.501.000000

Base 12.159600 0.00 67.80 0.00 27,548.50

28 Sep 2010 OPEN USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

4,020.000 NHHO Local 12.229400 0.00 160.80 0.00 49,322.991.000000

Base 12.229400 0.00 160.80 0.00 49,322.99

29 Sep 2010 OPEN USD/DTC 0.03MR BEAL &COMPANY

3,830.000 NHHO Local 12.499400 0.00 114.90 0.00 47,987.601.000000

Base 12.499400 0.00 114.90 0.00 47,987.60
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30 Sep 2010 OPEN USD/DTC 0.03MR BEAL &COMPANY

3,390.000 NHHO Local 12.386800 0.00 101.70 0.00 42,092.951.000000

Base 12.386800 0.00 101.70 0.00 42,092.95

235825205 Total

1,161.60 0.000.0036,180.000 Local 435,539.76

Base 0.00 1,161.60 0.00 435,539.76

COMMON STOCK USD.01237266101 17 Sep 2010 22 Sep 2010 USD/DTC 0.03PULSE TRADING LLCDARLING INTERNATIONAL INC

7,000.000 NHDY Local 8.287100 0.00 210.00 0.00 58,219.701.000000

Base 8.287100 0.00 210.00 0.00 58,219.70

20 Sep 2010 23 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

11,844.000 NHDY Local 8.277100 0.00 355.32 0.00 98,389.291.000000

Base 8.277100 0.00 355.32 0.00 98,389.29

21 Sep 2010 24 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

66,156.000 NHDY Local 8.405200 0.00 1,984.68 0.00 558,039.091.000000

Base 8.405200 0.00 1,984.68 0.00 558,039.09

24 Sep 2010 29 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

26,900.000 NHDY Local 8.355700 0.00 807.00 0.00 225,575.331.000000

Base 8.355700 0.00 807.00 0.00 225,575.33

28 Sep 2010 OPEN USD/DTC 0.03PULSE TRADING LLC

4,491.000 NHDY Local 8.392200 0.00 134.73 0.00 37,824.101.000000

Base 8.392200 0.00 134.73 0.00 37,824.10

30 Sep 2010 OPEN USD/DTC 0.03PULSE TRADING LLC

4,649.000 NHDY Local 8.360800 0.00 139.47 0.00 39,008.831.000000

Base 8.360800 0.00 139.47 0.00 39,008.83
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30 Sep 2010 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

10,000.000 NHDY Local 8.403900 0.00 300.00 0.00 84,339.001.000000

Base 8.403900 0.00 300.00 0.00 84,339.00

237266101 Total

3,931.20 0.000.00131,040.000 Local 1,101,395.34

Base 0.00 3,931.20 0.00 1,101,395.34

COMMON STOCK USD.01242370104 01 Jul 2010 07 Jul 2010 USD/DTC 0.04CABRERA CAPITAL MARKETSDEAN FOODS CO

29,017.000 NHEZ Local 10.321800 0.00 1,160.68 0.00 300,668.351.000000

Base 10.321800 0.00 1,160.68 0.00 300,668.35

02 Jul 2010 08 Jul 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

29,017.000 NHEZ Local 10.606600 0.00 1,160.68 0.00 308,932.391.000000

Base 10.606600 0.00 1,160.68 0.00 308,932.39

06 Jul 2010 09 Jul 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

58,033.000 NHEZ Local 10.717400 0.00 2,321.32 0.00 624,284.191.000000

Base 10.717400 0.00 2,321.32 0.00 624,284.19

242370104 Total

4,642.68 0.000.00116,067.000 Local 1,233,884.93

Base 0.00 4,642.68 0.00 1,233,884.93

COMMON STOCK USD.01243537107 11 Aug 2010 16 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCDECKERS OUTDOOR CORP

3,623.000 NHDU Local 46.464900 0.00 18.12 0.00 168,360.451.000000

Base 46.464900 0.00 18.12 0.00 168,360.45

12 Aug 2010 17 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,819.000 NHDU Local 45.958200 0.00 9.10 0.00 83,607.071.000000

Base 45.958200 0.00 9.10 0.00 83,607.07
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12 Aug 2010 17 Aug 2010 USD/DTCBAIRD  ROBERT W. & COMPANY INCORPOR

1,818.000 NHDU Local 46.836501 0.00 0.00 54.54 85,203.301.000000

Base 46.836501 0.00 0.00 54.54 85,203.30

09 Sep 2010 14 Sep 2010 USD/DTC 0.02LIQUIDNETINC

1,434.000 NHDU Local 45.406000 0.00 23.95 0.00 65,136.151.000000

Base 45.406000 0.00 23.95 0.00 65,136.15

243537107 Total

51.17 54.540.008,694.000 Local 402,306.97

Base 0.00 51.17 54.54 402,306.97

COMMON STOCK USD1.244199105 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDEERE + CO

100.000 NHEU Local 69.930000 0.00 2.00 0.00 6,995.001.000000

Base 69.930000 0.00 2.00 0.00 6,995.00

COMMON STOCK USD.01247131105 13 Jul 2010 19 Jul 2010 USD/DTC 0.023 INSTINETDELPHI FINANCIAL GROUP CL A

300.000 NHHO Local 24.630000 0.00 6.00 0.00 7,395.001.000000

Base 24.630000 0.00 6.00 0.00 7,395.00

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

230.000 NHHZ Local 25.630000 0.00 4.60 0.00 5,899.501.000000

Base 25.630000 0.00 4.60 0.00 5,899.50

29 Sep 2010 OPEN USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

5,182.000 NHEX Local 25.109300 0.00 207.28 0.00 130,323.671.000000

Base 25.109300 0.00 207.28 0.00 130,323.67

28 Sep 2010 OPEN USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,331.000 NHEX Local 24.615900 0.00 53.24 0.00 32,817.001.000000

Base 24.615900 0.00 53.24 0.00 32,817.00
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247131105 Total

271.12 0.000.007,043.000 Local 176,435.17

Base 0.00 271.12 0.00 176,435.17

COMMON STOCK247916208 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDENBURY RESOURCES INC

210.000 NHDM Local 15.422900 0.00 4.20 0.00 3,243.011.000000

Base 15.422900 0.00 4.20 0.00 3,243.01

20 Aug 2010 25 Aug 2010 USD/DTC 0.02LIQUIDNETINC

32,700.000 NHDZ Local 14.632400 0.00 654.00 0.00 479,133.481.000000

Base 14.632400 0.00 654.00 0.00 479,133.48

247916208 Total

658.20 0.000.0032,910.000 Local 482,376.49

Base 0.00 658.20 0.00 482,376.49

COMMON STOCK24823Q107 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDENDREON CORP

500.000 NHEU Local 41.624500 0.00 10.00 0.00 20,822.251.000000

Base 41.624500 0.00 10.00 0.00 20,822.25

COMMON STOCK USD.125179M103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDEVON ENERGY CORPORATION

370.000 NHHY Local 60.895100 0.00 7.40 0.00 22,538.591.000000

Base 60.895100 0.00 7.40 0.00 22,538.59

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 62.250000 0.00 8.00 0.00 24,908.001.000000

Base 62.250000 0.00 8.00 0.00 24,908.00

25179M103 Total

15.40 0.000.00770.000 Local 47,446.59

Base 0.00 15.40 0.00 47,446.59
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COMMON STOCK USD.01251893103 26 Jul 2010 29 Jul 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLCDEVRY INC

1,170.000 NHIB Local 57.774900 0.00 35.10 0.00 67,631.731.000000

Base 57.774900 0.00 35.10 0.00 67,631.73

28 Jul 2010 02 Aug 2010 USD/DTC 0.04HEEVERS &CO. INC.

48,100.000 NHDZ Local 55.060700 0.00 1,924.00 0.00 2,650,343.671.000000

Base 55.060700 0.00 1,924.00 0.00 2,650,343.67

17 Aug 2010 20 Aug 2010 USD/DTC 0.05BNY CONVERGEX LJR

2,310.000 NHIB Local 38.711900 0.00 115.50 0.00 89,539.991.000000

Base 38.711900 0.00 115.50 0.00 89,539.99

251893103 Total

2,074.60 0.000.0051,580.000 Local 2,807,515.39

Base 0.00 2,074.60 0.00 2,807,515.39

COMMON STOCK252603105 08 Sep 2010 13 Sep 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.DIAMOND FOODS INC

950.000 NHHO Local 41.600800 0.00 38.00 0.00 39,558.761.000000

Base 41.600800 0.00 38.00 0.00 39,558.76

23 Sep 2010 28 Sep 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

500.000 NHHO Local 40.034900 0.00 20.00 0.00 20,037.451.000000

Base 40.034900 0.00 20.00 0.00 20,037.45

252603105 Total

58.00 0.000.001,450.000 Local 59,596.21

Base 0.00 58.00 0.00 59,596.21

COMMON STOCK USD.0125271C102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.DIAMOND OFFSHORE DRILLING

200.000 NHEU Local 67.730000 0.00 4.00 0.00 13,550.001.000000

Base 67.730000 0.00 4.00 0.00 13,550.00
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REIT USD.01252784301 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.DIAMONDROCK HOSPITALITY CO

600.000 NHHZ Local 10.010000 0.00 12.00 0.00 6,018.001.000000

Base 10.010000 0.00 12.00 0.00 6,018.00

REIT USD.01253868103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDIGITAL REALTY TRUST INC

440.000 NHHY Local 57.016800 0.00 8.80 0.00 25,096.191.000000

Base 57.016800 0.00 8.80 0.00 25,096.19

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

410.000 NHEU Local 62.187600 0.00 8.20 0.00 25,505.121.000000

Base 62.187600 0.00 8.20 0.00 25,505.12

253868103 Total

17.00 0.000.00850.000 Local 50,601.31

Base 0.00 17.00 0.00 50,601.31

COMMON STOCK USD.0125388B104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.DIGITAL RIVER INC

260.000 NHHZ Local 27.000000 0.00 5.20 0.00 7,025.201.000000

Base 27.000000 0.00 5.20 0.00 7,025.20

COMMON STOCK USD.01254687106 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWALT DISNEY CO/THE

1,590.000 NHHY Local 31.646700 0.00 31.80 0.00 50,350.051.000000

Base 31.646700 0.00 31.80 0.00 50,350.05

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

810.000 NHHY Local 34.075500 0.00 16.20 0.00 27,617.361.000000

Base 34.075500 0.00 16.20 0.00 27,617.36

254687106 Total

48.00 0.000.002,400.000 Local 77,967.41

Base 0.00 48.00 0.00 77,967.41
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COMMON STOCK USD.0125470F302 14 Jul 2010 19 Jul 2010 USD/DTC 0.02LIQUIDNETINCDISCOVERY COMMUNICATIONS C

8,007.000 NHDZ Local 32.196000 0.00 160.14 0.00 257,953.511.000000

Base 32.196000 0.00 160.14 0.00 257,953.51

15 Jul 2010 20 Jul 2010 USD/DTC 0.02LIQUIDNETINC

3,549.000 NHDZ Local 31.787900 0.00 70.98 0.00 112,886.241.000000

Base 31.787900 0.00 70.98 0.00 112,886.24

16 Jul 2010 21 Jul 2010 USD/DTC 0.02LIQUIDNETINC

3,640.000 NHDZ Local 30.852400 0.00 72.80 0.00 112,375.541.000000

Base 30.852400 0.00 72.80 0.00 112,375.54

19 Jul 2010 22 Jul 2010 USD/DTC 0.02LIQUIDNETINC

2,910.000 NHDZ Local 30.758600 0.00 58.20 0.00 89,565.731.000000

Base 30.758600 0.00 58.20 0.00 89,565.73

20 Jul 2010 23 Jul 2010 USD/DTC 0.02LIQUIDNETINC

4,547.000 NHDZ Local 30.763000 0.00 90.94 0.00 139,970.301.000000

Base 30.763000 0.00 90.94 0.00 139,970.30

21 Jul 2010 26 Jul 2010 USD/DTC 0.02LIQUIDNETINC

3,638.000 NHDZ Local 30.643700 0.00 72.76 0.00 111,554.541.000000

Base 30.643700 0.00 72.76 0.00 111,554.54

22 Jul 2010 27 Jul 2010 USD/DTC 0.02LIQUIDNETINC

1,819.000 NHDZ Local 30.999400 0.00 36.38 0.00 56,424.291.000000

Base 30.999400 0.00 36.38 0.00 56,424.29

23 Jul 2010 28 Jul 2010 USD/DTC 0.02LIQUIDNETINC

2,728.000 NHDZ Local 31.955400 0.00 54.56 0.00 87,228.891.000000

Base 31.955400 0.00 54.56 0.00 87,228.89

26 Jul 2010 29 Jul 2010 USD/DTC 0.02LIQUIDNETINC

3,637.000 NHDZ Local 33.684000 0.00 72.74 0.00 122,581.451.000000

Base 33.684000 0.00 72.74 0.00 122,581.45
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02LIQUIDNETINC

5,456.000 NHDZ Local 33.588500 0.00 109.12 0.00 183,367.981.000000

Base 33.588500 0.00 109.12 0.00 183,367.98

28 Jul 2010 02 Aug 2010 USD/DTC 0.02LIQUIDNETINC

4,574.000 NHDZ Local 33.059000 0.00 91.48 0.00 151,303.351.000000

Base 33.059000 0.00 91.48 0.00 151,303.35

29 Jul 2010 03 Aug 2010 USD/DTC 0.02LIQUIDNETINC

1,830.000 NHDZ Local 33.519100 0.00 36.60 0.00 61,376.551.000000

Base 33.519100 0.00 36.60 0.00 61,376.55

30 Jul 2010 04 Aug 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

27,447.000 NHDZ Local 33.857600 0.00 1,097.88 0.00 930,387.431.000000

Base 33.857600 0.00 1,097.88 0.00 930,387.43

30 Jul 2010 04 Aug 2010 USD/DTC 0.02LIQUIDNETINC

6,404.000 NHDZ Local 33.815800 0.00 128.08 0.00 216,684.461.000000

Base 33.815800 0.00 128.08 0.00 216,684.46

02 Aug 2010 05 Aug 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

33,193.000 NHDZ Local 35.098900 0.00 1,327.72 0.00 1,166,365.511.000000

Base 35.098900 0.00 1,327.72 0.00 1,166,365.51

03 Aug 2010 06 Aug 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

9,221.000 NHDZ Local 34.184200 0.00 368.84 0.00 315,581.351.000000

Base 34.184200 0.00 368.84 0.00 315,581.35

25470F302 Total

3,849.22 0.000.00122,600.000 Local 4,115,607.12

Base 0.00 3,849.22 0.00 4,115,607.12
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COMMON STOCK USD.0125490A101 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDIRECTV CLASS A

300.000 NHEU Local 40.357500 0.00 6.00 0.00 12,113.251.000000

Base 40.357500 0.00 6.00 0.00 12,113.25

COMMON STOCK25659T107 16 Sep 2010 21 Sep 2010 USD/DTC 0.02LIQUIDNETINCDOLBY LABORATORIES INC CL A

18,604.000 NHDZ Local 55.719000 0.00 372.08 0.00 1,036,968.361.000000

Base 55.719000 0.00 372.08 0.00 1,036,968.36

17 Sep 2010 22 Sep 2010 USD/DTC 0.02LIQUIDNETINC

23,669.000 NHDZ Local 55.684000 0.00 473.38 0.00 1,318,457.981.000000

Base 55.684000 0.00 473.38 0.00 1,318,457.98

20 Sep 2010 23 Sep 2010 USD/DTC 0.02LIQUIDNETINC

5,127.000 NHDZ Local 58.117400 0.00 102.54 0.00 298,070.451.000000

Base 58.117400 0.00 102.54 0.00 298,070.45

25659T107 Total

948.00 0.000.0047,400.000 Local 2,653,496.79

Base 0.00 948.00 0.00 2,653,496.79

COMMON STOCK USD.01256746108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.DOLLAR TREE INC

390.000 NHEU Local 43.225300 0.00 7.80 0.00 16,865.671.000000

Base 43.225300 0.00 7.80 0.00 16,865.67

COMMON STOCK NPV25746U109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDOMINION RESOURCES INC/VA

480.000 NHHY Local 38.979600 0.00 9.60 0.00 18,719.811.000000

Base 38.979600 0.00 9.60 0.00 18,719.81

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 44.150000 0.00 12.00 0.00 26,502.001.000000

Base 44.150000 0.00 12.00 0.00 26,502.00
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25746U109 Total

21.60 0.000.001,080.000 Local 45,221.81

Base 0.00 21.60 0.00 45,221.81

COMMON STOCK USD2.5260543103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDOW CHEMICAL CO/THE

940.000 NHHY Local 22.998700 0.00 18.80 0.00 21,637.581.000000

Base 22.998700 0.00 18.80 0.00 21,637.58

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

480.000 NHHY Local 26.561700 0.00 9.60 0.00 12,759.221.000000

Base 26.561700 0.00 9.60 0.00 12,759.22

260543103 Total

28.40 0.000.001,420.000 Local 34,396.80

Base 0.00 28.40 0.00 34,396.80

COMMON STOCK USD.01261608103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDRESSER RAND GROUP INC

800.000 NHHY Local 30.721300 0.00 16.00 0.00 24,593.041.000000

Base 30.721300 0.00 16.00 0.00 24,593.04

08 Jul 2010 13 Jul 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

400.000 NHHO Local 32.395000 0.00 16.00 0.00 12,974.001.000000

Base 32.395000 0.00 16.00 0.00 12,974.00

19 Jul 2010 22 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,160.000 NHIB Local 32.533700 0.00 11.60 0.00 37,750.691.000000

Base 32.533700 0.00 11.60 0.00 37,750.69

261608103 Total

43.60 0.000.002,360.000 Local 75,317.73

Base 0.00 43.60 0.00 75,317.73
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DREYFUS INS CASH ADV26200V104 02 Aug 2010 02 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTDREYFUS CASH ADVANTAGE FUND

0.300 NHFL Local 1.000000 0.00 0.00 0.00 0.301.000000

Base 1.000000 0.00 0.00 0.00 0.30

01 Sep 2010 01 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

0.310 NHFL Local 1.000000 0.00 0.00 0.00 0.311.000000

Base 1.000000 0.00 0.00 0.00 0.31

09 Sep 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

20.320 NHFL Local 1.000000 0.00 0.00 0.00 20.321.000000

Base 1.000000 0.00 0.00 0.00 20.32

26200V104 Total

0.00 0.000.0020.930 Local 20.93

Base 0.00 0.00 0.00 20.93

COMMON STOCK USD.3263534109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDU PONT (E.I.) DE NEMOURS

480.000 NHHY Local 34.031700 0.00 9.60 0.00 16,344.821.000000

Base 34.031700 0.00 9.60 0.00 16,344.82

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

590.000 NHHY Local 43.020000 0.00 11.80 0.00 25,393.601.000000

Base 43.020000 0.00 11.80 0.00 25,393.60

263534109 Total

21.40 0.000.001,070.000 Local 41,738.42

Base 0.00 21.40 0.00 41,738.42

COMMON STOCK USD.0126433B107 01 Jul 2010 07 Jul 2010 USD/DTC 0.04SIDOTI + COMPANY LLCDUFF + PHELPS CORP CLASS A

7,772.000 NHEX Local 12.438400 0.00 310.88 0.00 96,982.121.000000

Base 12.438400 0.00 310.88 0.00 96,982.12
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20 Jul 2010 23 Jul 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

3,456.000 NHEX Local 10.674000 0.00 138.24 0.00 37,027.581.000000

Base 10.674000 0.00 138.24 0.00 37,027.58

21 Jul 2010 26 Jul 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

653.000 NHEX Local 10.684400 0.00 26.12 0.00 7,003.031.000000

Base 10.684400 0.00 26.12 0.00 7,003.03

30 Jul 2010 04 Aug 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

3,025.000 NHEX Local 10.884200 0.00 121.00 0.00 33,045.711.000000

Base 10.884200 0.00 121.00 0.00 33,045.71

09 Aug 2010 12 Aug 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

1,226.000 NHEX Local 11.128600 0.00 49.04 0.00 13,692.701.000000

Base 11.128600 0.00 49.04 0.00 13,692.70

10 Aug 2010 13 Aug 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

2,685.000 NHEX Local 11.102200 0.00 107.40 0.00 29,916.811.000000

Base 11.102200 0.00 107.40 0.00 29,916.81

26433B107 Total

752.68 0.000.0018,817.000 Local 217,667.95

Base 0.00 752.68 0.00 217,667.95

REIT USD.01264411505 05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDUKE REALTY CORP

2,300.000 NHHY Local 12.276800 0.00 46.00 0.00 28,282.641.000000

Base 12.276800 0.00 46.00 0.00 28,282.64

COMMON STOCK26441C105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDUKE ENERGY CORP

1,070.000 NHHY Local 16.174400 0.00 21.40 0.00 17,328.011.000000

Base 16.174400 0.00 21.40 0.00 17,328.01
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14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,420.000 NHHY Local 17.692300 0.00 28.40 0.00 25,151.471.000000

Base 17.692300 0.00 28.40 0.00 25,151.47

26441C105 Total

49.80 0.000.002,490.000 Local 42,479.48

Base 0.00 49.80 0.00 42,479.48

COMMON STOCK USD.01268648102 14 Jul 2010 19 Jul 2010 USD/DTC 0.02GARDNER RICH & COEMC CORP/MASS

7,900.000 NHEY Local 20.540300 0.00 158.00 0.00 162,426.371.000000

Base 20.540300 0.00 158.00 0.00 162,426.37

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

420.000 NHEU Local 20.857100 0.00 8.40 0.00 8,768.381.000000

Base 20.857100 0.00 8.40 0.00 8,768.38

268648102 Total

166.40 0.000.008,320.000 Local 171,194.75

Base 0.00 166.40 0.00 171,194.75

COMMON STOCK USD.0126875P101 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEOG RESOURCES INC

200.000 NHEU Local 92.202500 0.00 4.00 0.00 18,444.501.000000

Base 92.202500 0.00 4.00 0.00 18,444.50

COMMON STOCK USD.01269246401 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSE TRADE FINANCIAL CORP

30.000 NHDM Local 14.590000 0.00 0.60 0.00 438.301.000000

Base 14.590000 0.00 0.60 0.00 438.30

COMMON STOCK269279402 19 Jul 2010 22 Jul 2010 USD/DTC 0.03GUZMAN + COEXCO RESOURCES INC

2,140.000 NHIB Local 14.586200 0.00 64.20 0.00 31,278.671.000000

Base 14.586200 0.00 64.20 0.00 31,278.67
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COMMON STOCK USD.01270321102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.EARTHLINK INC

670.000 NHHZ Local 9.023000 0.00 13.40 0.00 6,058.811.000000

Base 9.023000 0.00 13.40 0.00 6,058.81

COMMON STOCK278265103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.EATON VANCE CORP

290.000 NHEU Local 30.613400 0.00 5.80 0.00 8,883.691.000000

Base 30.613400 0.00 5.80 0.00 8,883.69

COMMON STOCK278642103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEBAY INC

1,300.000 NHHY Local 19.357700 0.00 26.00 0.00 25,191.011.000000

Base 19.357700 0.00 26.00 0.00 25,191.01

COMMON STOCK USD.1278715206 01 Jul 2010 07 Jul 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.EBIX INC

6,750.000 NHDX Local 15.136700 0.00 202.50 0.00 102,375.231.000000

Base 15.136700 0.00 202.50 0.00 102,375.23

02 Jul 2010 08 Jul 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

5,900.000 NHDX Local 15.300100 0.00 177.00 0.00 90,447.591.000000

Base 15.300100 0.00 177.00 0.00 90,447.59

06 Jul 2010 09 Jul 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

4,050.000 NHDX Local 15.405700 0.00 121.50 0.00 62,514.591.000000

Base 15.405700 0.00 121.50 0.00 62,514.59

07 Jul 2010 12 Jul 2010 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHDX Local 15.270700 0.00 16.00 0.00 24,449.121.000000

Base 15.270700 0.00 16.00 0.00 24,449.12

08 Jul 2010 13 Jul 2010 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHDX Local 15.426200 0.00 20.00 0.00 30,872.401.000000

Base 15.426200 0.00 20.00 0.00 30,872.40
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16 Jul 2010 21 Jul 2010 USD/DTC 0.01LIQUIDNETINC

4,850.000 NHDX Local 15.451300 0.00 48.50 0.00 74,987.311.000000

Base 15.451300 0.00 48.50 0.00 74,987.31

19 Jul 2010 22 Jul 2010 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHDX Local 15.410800 0.00 10.00 0.00 15,420.801.000000

Base 15.410800 0.00 10.00 0.00 15,420.80

278715206 Total

595.50 0.000.0026,150.000 Local 401,067.04

Base 0.00 595.50 0.00 401,067.04

COMMON STOCK278768106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSECHOSTAR CORP A

90.000 NHHY Local 19.881100 0.00 1.80 0.00 1,791.101.000000

Base 19.881100 0.00 1.80 0.00 1,791.10

COMMON STOCK USD.01285512109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSELECTRONIC ARTS INC

410.000 NHDM Local 16.498800 0.00 8.20 0.00 6,772.711.000000

Base 16.498800 0.00 8.20 0.00 6,772.71

COMMON STOCK USD.0128660G106 23 Sep 2010 28 Sep 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.ELIZABETH ARDEN INC

760.000 NHHO Local 17.741800 0.00 30.40 0.00 13,514.171.000000

Base 17.741800 0.00 30.40 0.00 13,514.17

23 Sep 2010 28 Sep 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

6,930.000 NHHO Local 17.870000 0.00 207.90 0.00 124,047.001.000000

Base 17.870000 0.00 207.90 0.00 124,047.00

24 Sep 2010 29 Sep 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

7,570.000 NHHO Local 18.808600 0.00 302.80 0.00 142,683.901.000000

Base 18.808600 0.00 302.80 0.00 142,683.90
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27 Sep 2010 30 Sep 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

2,980.000 NHHO Local 19.543600 0.00 119.20 0.00 58,359.131.000000

Base 19.543600 0.00 119.20 0.00 58,359.13

28 Sep 2010 OPEN USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,560.000 NHHO Local 19.569500 0.00 62.40 0.00 30,590.821.000000

Base 19.569500 0.00 62.40 0.00 30,590.82

29 Sep 2010 OPEN USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,340.000 NHHO Local 19.714600 0.00 53.60 0.00 26,471.161.000000

Base 19.714600 0.00 53.60 0.00 26,471.16

30 Sep 2010 OPEN USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

2,090.000 NHHO Local 19.858700 0.00 83.60 0.00 41,588.281.000000

Base 19.858700 0.00 83.60 0.00 41,588.28

28660G106 Total

859.90 0.000.0023,230.000 Local 437,254.46

Base 0.00 859.90 0.00 437,254.46

COMMON STOCK29084T104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEMDEON INC CLASS A

200.000 NHHY Local 12.765000 0.00 4.00 0.00 2,557.001.000000

Base 12.765000 0.00 4.00 0.00 2,557.00

COMMON STOCK USD.5291011104 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEMERSON ELECTRIC CO

300.000 NHEU Local 50.572500 0.00 6.00 0.00 15,177.751.000000

Base 50.572500 0.00 6.00 0.00 15,177.75

COMMON STOCK USD.0129264F205 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYENDO PHARMACEUT HLDGS INC

26,786.000 NHEZ Local 21.977100 0.00 535.72 0.00 589,214.321.000000

Base 21.977100 0.00 535.72 0.00 589,214.32
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COMMON STOCK USD.0129266R108 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYENERGIZER HOLDINGS INC

13,679.000 NHEZ Local 50.210300 0.00 273.58 0.00 687,100.271.000000

Base 50.210300 0.00 273.58 0.00 687,100.27

02 Jul 2010 08 Jul 2010 USD/DTC 0.02PIPER JAFFRAY

9,573.000 NHEZ Local 50.721400 0.00 191.46 0.00 485,747.421.000000

Base 50.721400 0.00 191.46 0.00 485,747.42

29266R108 Total

465.04 0.000.0023,252.000 Local 1,172,847.69

Base 0.00 465.04 0.00 1,172,847.69

COMMON STOCK USD.0129275Y102 13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINETENERSYS

300.000 NHHO Local 22.610000 0.00 6.00 0.00 6,789.001.000000

Base 22.610000 0.00 6.00 0.00 6,789.00

12 Aug 2010 17 Aug 2010 USD/DTC 0.04SIDOTI + COMPANY LLC

4,734.000 NHEX Local 22.407600 0.00 189.36 0.00 106,266.941.000000

Base 22.407600 0.00 189.36 0.00 106,266.94

29275Y102 Total

195.36 0.000.005,034.000 Local 113,055.94

Base 0.00 195.36 0.00 113,055.94

COMMON STOCK USD.0129364G103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSENTERGY CORP

350.000 NHHY Local 72.155700 0.00 7.00 0.00 25,261.501.000000

Base 72.155700 0.00 7.00 0.00 25,261.50

REIT USD.0129380T105 13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINETENTERTAINMENT PROPERTIES TR

300.000 NHHO Local 39.750000 0.00 6.00 0.00 11,931.001.000000

Base 39.750000 0.00 6.00 0.00 11,931.00
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04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

170.000 NHHZ Local 43.290000 0.00 3.40 0.00 7,362.701.000000

Base 43.290000 0.00 3.40 0.00 7,362.70

29380T105 Total

9.40 0.000.00470.000 Local 19,293.70

Base 0.00 9.40 0.00 19,293.70

COMMON STOCK29384R105 13 Jul 2010 16 Jul 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.ENTROPIC COMMUNICATIONS INC

31,100.000 NHHO Local 6.985700 0.00 1,244.00 0.00 218,499.271.000000

Base 6.985700 0.00 1,244.00 0.00 218,499.27

14 Jul 2010 19 Jul 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

7,800.000 NHHO Local 7.021900 0.00 312.00 0.00 55,082.821.000000

Base 7.021900 0.00 312.00 0.00 55,082.82

15 Jul 2010 20 Jul 2010 USD/DTC 0.03MR BEAL &COMPANY

9,600.000 NHHO Local 6.989700 0.00 288.00 0.00 67,389.121.000000

Base 6.989700 0.00 288.00 0.00 67,389.12

10 Aug 2010 13 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,700.000 NHHO Local 8.197800 0.00 188.00 0.00 38,717.661.000000

Base 8.197800 0.00 188.00 0.00 38,717.66

13 Aug 2010 18 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,100.000 NHHO Local 6.929200 0.00 243.00 0.00 56,369.521.000000

Base 6.929200 0.00 243.00 0.00 56,369.52

29 Sep 2010 OPEN USD/DTCJ.P. MORGAN SECURITIES INC.

3,350.000 NHHO Local 9.700000 0.00 0.00 0.00 32,495.001.000000

Base 9.700000 0.00 0.00 0.00 32,495.00
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29384R105 Total

2,275.00 0.000.0064,650.000 Local 468,553.39

Base 0.00 2,275.00 0.00 468,553.39

REIT USD.0129476L107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEQUITY RESIDENTIAL

620.000 NHHY Local 40.305200 0.00 12.40 0.00 25,001.621.000000

Base 40.305200 0.00 12.40 0.00 25,001.62

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 47.941200 0.00 10.00 0.00 23,980.601.000000

Base 47.941200 0.00 10.00 0.00 23,980.60

29476L107 Total

22.40 0.000.001,120.000 Local 48,982.22

Base 0.00 22.40 0.00 48,982.22

COMMON STOCK USD.2297425100 25 Aug 2010 30 Aug 2010 USD/DTC 0.03PULSE TRADING LLCESTERLINE TECHNOLOGIES CORP

2,195.000 NHDY Local 43.938900 0.00 65.85 0.00 96,511.741.000000

Base 43.938900 0.00 65.85 0.00 96,511.74

COMMON STOCK USD.0129977A105 19 Jul 2010 22 Jul 2010 USD/DTC 0.04JEFFERIES+ COMPANY INCEVERCORE PARTNERS INC CL A

1,000.000 NHHO Local 22.123900 0.00 40.00 0.00 22,163.901.000000

Base 22.123900 0.00 40.00 0.00 22,163.90

COMMON STOCK NPV30161N101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEXELON CORP

540.000 NHHY Local 38.225900 0.00 10.80 0.00 20,652.791.000000

Base 38.225900 0.00 10.80 0.00 20,652.79

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

590.000 NHHY Local 42.400000 0.00 11.80 0.00 25,027.801.000000

Base 42.400000 0.00 11.80 0.00 25,027.80
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30161N101 Total

22.60 0.000.001,130.000 Local 45,680.59

Base 0.00 22.60 0.00 45,680.59

COMMON STOCK USD.01302130109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.EXPEDITORS INTL WASH INC

290.000 NHEU Local 44.280000 0.00 5.80 0.00 12,847.001.000000

Base 44.280000 0.00 5.80 0.00 12,847.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.04HEEVERS &CO. INC.

46,000.000 NHDZ Local 44.356100 0.00 1,840.00 0.00 2,042,220.601.000000

Base 44.356100 0.00 1,840.00 0.00 2,042,220.60

302130109 Total

1,845.80 0.000.0046,290.000 Local 2,055,067.60

Base 0.00 1,845.80 0.00 2,055,067.60

COMMON STOCK USD.01302182100 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEXPRESS SCRIPTS INC

200.000 NHEU Local 46.210000 0.00 4.00 0.00 9,246.001.000000

Base 46.210000 0.00 4.00 0.00 9,246.00

REIT USD.0130225T102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.EXTRA SPACE STORAGE INC

370.000 NHHZ Local 15.815900 0.00 7.40 0.00 5,859.281.000000

Base 15.815900 0.00 7.40 0.00 5,859.28

COMMON STOCK NPV30231G102 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.EXXON MOBIL CORP

1,720.000 NHDM Local 58.677100 0.00 34.40 0.00 100,959.011.000000

Base 58.677100 0.00 34.40 0.00 100,959.01

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

940.000 NHEU Local 62.772600 0.00 18.80 0.00 59,025.041.000000

Base 62.772600 0.00 18.80 0.00 59,025.04
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13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHEU Local 60.892500 0.00 14.00 0.00 42,638.751.000000

Base 60.892500 0.00 14.00 0.00 42,638.75

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 61.260000 0.00 8.00 0.00 24,512.001.000000

Base 61.260000 0.00 8.00 0.00 24,512.00

30231G102 Total

75.20 0.000.003,760.000 Local 227,134.80

Base 0.00 75.20 0.00 227,134.80

COMMON STOCK USD.01302520101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FNB CORP

680.000 NHHZ Local 8.792900 0.00 13.60 0.00 5,992.771.000000

Base 8.792900 0.00 13.60 0.00 5,992.77

COMMON STOCK USD.01303726103 09 Aug 2010 12 Aug 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHFAIRCHILD SEMICONDUCTOR INTE

5,300.000 NHHO Local 9.260500 0.00 212.00 0.00 49,292.651.000000

Base 9.260500 0.00 212.00 0.00 49,292.65

COMMON STOCK USD.01313549404 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FEDERAL MOGUL CORP

880.000 NHEU Local 19.377200 0.00 17.60 0.00 17,069.541.000000

Base 19.377200 0.00 17.60 0.00 17,069.54

COMMON STOCK NPV314211103 07 Sep 2010 10 Sep 2010 USD/DTC 0.04MR BEAL &COMPANYFEDERATED INVESTORS INC CL B

9,518.000 NHEZ Local 21.940100 0.00 380.72 0.00 209,206.591.000000

Base 21.940100 0.00 380.72 0.00 209,206.59

08 Sep 2010 13 Sep 2010 USD/DTC 0.04MR BEAL &COMPANY

19,036.000 NHEZ Local 22.107700 0.00 761.44 0.00 421,603.621.000000

Base 22.107700 0.00 761.44 0.00 421,603.62
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314211103 Total

1,142.16 0.000.0028,554.000 Local 630,810.21

Base 0.00 1,142.16 0.00 630,810.21

REIT USD.0131430F101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FELCOR LODGING TRUST INC

3,930.000 NHHZ Local 5.926500 0.00 78.60 0.00 23,369.751.000000

Base 5.926500 0.00 78.60 0.00 23,369.75

COMMON STOCK USD.0131620M106 11 Aug 2010 16 Aug 2010 USD/DTC 0.02MR BEAL &COMPANYFIDELITY NATIONAL INFORMATIO

5,800.000 NHEY Local 26.507300 0.00 116.00 0.00 153,858.341.000000

Base 26.507300 0.00 116.00 0.00 153,858.34

COMMON STOCK USD.0131678A103 30 Jun 2010 08 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVFIFTH STREET FINANCE CORP

14.622 NHHZ Local 11.029954 0.00 0.00 0.00 161.281.000000

Base 11.029954 0.00 0.00 0.00 161.28

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,910.000 NHHZ Local 10.949100 0.00 38.20 0.00 20,950.981.000000

Base 10.949100 0.00 38.20 0.00 20,950.98

22 Sep 2010 27 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

16,720.000 NHDU Local 10.786900 0.00 334.40 0.00 180,691.371.000000

Base 10.786900 0.00 334.40 0.00 180,691.37

29 Sep 2010 OPEN USD/DTC 0.02CANTOR FITZGERALD + CO.

2,943.000 NHDU Local 11.148200 0.00 58.86 0.00 32,868.011.000000

Base 11.148200 0.00 58.86 0.00 32,868.01

30 Sep 2010 OPEN USD/DTC 0.02CANTOR FITZGERALD + CO.

7,047.000 NHDU Local 11.124100 0.00 140.94 0.00 78,532.471.000000

Base 11.124100 0.00 140.94 0.00 78,532.47
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31678A103 Total

572.40 0.000.0028,634.622 Local 313,204.11

Base 0.00 572.40 0.00 313,204.11

COMMON STOCK31847R102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST AMERICAN FINANCIAL

400.000 NHHZ Local 14.921300 0.00 8.00 0.00 5,976.521.000000

Base 14.921300 0.00 8.00 0.00 5,976.52

COMMON STOCK USD1.319829107 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FIRST COMMONWEALTH FINL CORP

4,470.000 NHHZ Local 5.190000 0.00 89.40 0.00 23,288.701.000000

Base 5.190000 0.00 89.40 0.00 23,288.70

COMMON STOCK USD.1320734106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST OF LONG ISLAND CORP

280.000 NHHZ Local 26.787800 0.00 5.60 0.00 7,506.181.000000

Base 26.787800 0.00 5.60 0.00 7,506.18

COMMON STOCK USD.01320867104 30 Jul 2010 04 Aug 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHFIRST MIDWEST BANCORP INC/IL

1,500.000 NHHO Local 12.781600 0.00 60.00 0.00 19,232.401.000000

Base 12.781600 0.00 60.00 0.00 19,232.40

06 Aug 2010 11 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,300.000 NHHO Local 12.075400 0.00 92.00 0.00 27,865.421.000000

Base 12.075400 0.00 92.00 0.00 27,865.42

19 Aug 2010 24 Aug 2010 USD/DTC 0.03PIPER JAFFRAY

8,871.000 NHEX Local 11.365500 0.00 266.13 0.00 101,089.481.000000

Base 11.365500 0.00 266.13 0.00 101,089.48

320867104 Total

418.13 0.000.0012,671.000 Local 148,187.30

Base 0.00 418.13 0.00 148,187.30
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COMMON STOCK336433107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFIRST SOLAR INC

78.000 NHDM Local 136.665600 0.00 1.56 0.00 10,661.481.000000

Base 136.665600 0.00 1.56 0.00 10,661.48

COMMON STOCK NPV337915102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRSTMERIT CORP

410.000 NHHZ Local 19.810000 0.00 8.20 0.00 8,130.301.000000

Base 19.810000 0.00 8.20 0.00 8,130.30

COMMON STOCK USD.01343412102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFLUOR CORP

600.000 NHHY Local 42.283300 0.00 12.00 0.00 25,381.981.000000

Base 42.283300 0.00 12.00 0.00 25,381.98

COMMON STOCK USD.01345370860 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FORD MOTOR CO

660.000 NHEU Local 13.144800 0.00 13.20 0.00 8,688.771.000000

Base 13.144800 0.00 13.20 0.00 8,688.77

COMMON STOCK USD.1345838106 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFOREST LABORATORIES INC

920.000 NHHY Local 27.313500 0.00 18.40 0.00 25,146.821.000000

Base 27.313500 0.00 18.40 0.00 25,146.82

COMMON STOCK NPV356108100 11 Aug 2010 16 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCFRED S INC CLASS A

5,433.000 NHDU Local 10.661800 0.00 27.17 0.00 57,952.731.000000

Base 10.661800 0.00 27.17 0.00 57,952.73

12 Aug 2010 17 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,977.000 NHDU Local 10.700500 0.00 14.89 0.00 31,870.281.000000

Base 10.700500 0.00 14.89 0.00 31,870.28

12 Aug 2010 17 Aug 2010 USD/DTC 0.02LIQUIDNETINC

4,958.000 NHDU Local 10.729300 0.00 82.30 0.00 53,278.171.000000

Base 10.729300 0.00 82.30 0.00 53,278.17
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13 Aug 2010 18 Aug 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

2,707.000 NHDU Local 10.780300 0.00 81.21 0.00 29,263.481.000000

Base 10.780300 0.00 81.21 0.00 29,263.48

356108100 Total

205.57 0.000.0016,075.000 Local 172,364.66

Base 0.00 205.57 0.00 172,364.66

COMMON STOCK USD.135671D857 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FREEPORT MCMORAN COPPER

2,270.000 NHEU Local 75.112100 0.00 45.40 0.00 170,549.871.000000

Base 75.112100 0.00 45.40 0.00 170,549.87

COMMON STOCK USD.2535906A108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.FRONTIER COMMUNICATIONS CORP

14,420.000 NHEU Local 7.621500 0.00 288.40 0.00 110,190.431.000000

Base 7.621500 0.00 288.40 0.00 110,190.43

COMMON STOCK USD.0136159R103 11 Aug 2010 19 Aug 2010 USD/DTCMERGER NON CASHGEO GROUP INC/THE

3,562.000 NHHZ Local 12.456344 0.00 0.00 0.00 44,369.501.000000

Base 12.456344 0.00 0.00 0.00 44,369.50

36299S938 23 Aug 2010 23 Aug 2010 USD/BOSCAPITAL CALLGTCR IX

2,601,333.000 NHEL Local 1.000000 0.00 0.00 0.00 2,601,333.001.000000

Base 1.000000 0.00 0.00 0.00 2,601,333.00

COMMON STOCK USD.01365558105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGARDNER DENVER INC

570.000 NHHY Local 44.181300 0.00 11.40 0.00 25,194.741.000000

Base 44.181300 0.00 11.40 0.00 25,194.74

COMMON STOCK USD.01367905106 04 Aug 2010 10 Aug 2010 USD/DTC 0.021 HEEVERS &CO. INC.GAYLORD ENTERTAINMENT CO

200.000 NHHZ Local 29.975000 0.00 4.00 0.00 5,999.001.000000

Base 29.975000 0.00 4.00 0.00 5,999.00
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COMMON STOCK USD1.369550108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL DYNAMICS CORP

290.000 NHHY Local 58.531000 0.00 5.80 0.00 16,979.791.000000

Base 58.531000 0.00 5.80 0.00 16,979.79

08 Sep 2010 13 Sep 2010 USD/DTC 0.04WEDBUSH MORGAN SECURITIES INC

27,860.000 NHDG Local 59.676000 0.00 975.10 0.00 1,663,548.461.000000

Base 59.676000 0.00 975.10 0.00 1,663,548.46

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 61.605000 0.00 8.00 0.00 24,650.001.000000

Base 61.605000 0.00 8.00 0.00 24,650.00

369550108 Total

988.90 0.000.0028,550.000 Local 1,705,178.25

Base 0.00 988.90 0.00 1,705,178.25

COMMON STOCK USD.06369604103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL ELECTRIC CO

6,670.000 NHHY Local 13.955800 0.00 133.40 0.00 93,218.591.000000

Base 13.955800 0.00 133.40 0.00 93,218.59

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHEU Local 16.279200 0.00 18.00 0.00 14,669.281.000000

Base 16.279200 0.00 18.00 0.00 14,669.28

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,390.000 NHHY Local 16.240000 0.00 67.80 0.00 55,121.401.000000

Base 16.240000 0.00 67.80 0.00 55,121.40

369604103 Total

219.20 0.000.0010,960.000 Local 163,009.27

Base 0.00 219.20 0.00 163,009.27
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COMMON STOCK USD.1370334104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL MILLS INC

710.000 NHHY Local 35.690400 0.00 14.20 0.00 25,354.381.000000

Base 35.690400 0.00 14.20 0.00 25,354.38

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

690.000 NHHY Local 36.411300 0.00 13.80 0.00 25,137.601.000000

Base 36.411300 0.00 13.80 0.00 25,137.60

370334104 Total

28.00 0.000.001,400.000 Local 50,491.98

Base 0.00 28.00 0.00 50,491.98

COMMON STOCK USD.01371559105 06 Aug 2010 11 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.GENESEE + WYOMING INC CL A

3,900.000 NHHO Local 40.435900 0.00 117.00 0.00 157,817.011.000000

Base 40.435900 0.00 117.00 0.00 157,817.01

09 Aug 2010 12 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,850.000 NHHO Local 41.933100 0.00 115.50 0.00 161,557.941.000000

Base 41.933100 0.00 115.50 0.00 161,557.94

10 Aug 2010 13 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,830.000 NHHO Local 41.637600 0.00 54.90 0.00 76,251.711.000000

Base 41.637600 0.00 54.90 0.00 76,251.71

11 Aug 2010 16 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,900.000 NHHO Local 39.713700 0.00 117.00 0.00 155,000.431.000000

Base 39.713700 0.00 117.00 0.00 155,000.43

12 Aug 2010 17 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,600.000 NHHO Local 38.763400 0.00 78.00 0.00 100,862.841.000000

Base 38.763400 0.00 78.00 0.00 100,862.84
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371559105 Total

482.40 0.000.0016,080.000 Local 651,489.93

Base 0.00 482.40 0.00 651,489.93

COMMON STOCK USD.137247A102 22 Jul 2010 27 Jul 2010 USD/DTC 0.01LIQUIDNETINCGENTIVA HEALTH SERVICES

16,100.000 NHDX Local 19.193400 0.00 161.00 0.00 309,174.741.000000

Base 19.193400 0.00 161.00 0.00 309,174.74

23 Jul 2010 28 Jul 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

5,850.000 NHDX Local 19.227000 0.00 175.50 0.00 112,653.451.000000

Base 19.227000 0.00 175.50 0.00 112,653.45

26 Jul 2010 29 Jul 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,050.000 NHDX Local 19.500000 0.00 61.50 0.00 40,036.501.000000

Base 19.500000 0.00 61.50 0.00 40,036.50

27 Jul 2010 30 Jul 2010 USD/DTC 0.01KNIGHT DIRECT LLC

250.000 NHDX Local 19.488120 0.00 1.75 0.00 4,873.781.000000

Base 19.488120 0.00 1.75 0.00 4,873.78

37247A102 Total

399.75 0.000.0024,250.000 Local 466,738.47

Base 0.00 399.75 0.00 466,738.47

COMMON STOCK NPV37373P105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.GERDAU AMERISTEEL CORP

1,520.000 NHEU Local 10.992100 0.00 30.40 0.00 16,738.391.000000

Base 10.992100 0.00 30.40 0.00 16,738.39

COMMON STOCK375558103 01 Jul 2010 07 Jul 2010 USD/DTC 0.04CABRERA CAPITAL MARKETSGILEAD SCIENCES INC

17,045.000 NHEZ Local 33.862700 0.00 681.80 0.00 577,871.521.000000

Base 33.862700 0.00 681.80 0.00 577,871.52
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06 Jul 2010 09 Jul 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

16,760.000 NHEZ Local 34.582300 0.00 670.40 0.00 580,269.751.000000

Base 34.582300 0.00 670.40 0.00 580,269.75

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

490.000 NHEU Local 35.186100 0.00 9.80 0.00 17,250.991.000000

Base 35.186100 0.00 9.80 0.00 17,250.99

375558103 Total

1,362.00 0.000.0034,295.000 Local 1,175,392.26

Base 0.00 1,362.00 0.00 1,175,392.26

COMMON STOCK37929X107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGLG PARTNERS INC

5,730.000 NHHY Local 4.387500 0.00 114.60 0.00 25,254.981.000000

Base 4.387500 0.00 114.60 0.00 25,254.98

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

5,600.000 NHHY Local 4.480000 0.00 112.00 0.00 25,200.001.000000

Base 4.480000 0.00 112.00 0.00 25,200.00

37929X107 Total

226.60 0.000.0011,330.000 Local 50,454.98

Base 0.00 226.60 0.00 50,454.98

REIT USD.01379302102 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GLIMCHER REALTY TRUST

3,890.000 NHHZ Local 6.040000 0.00 77.80 0.00 23,573.401.000000

Base 6.040000 0.00 77.80 0.00 23,573.40

COMMON STOCK USD.0138141G104 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYGOLDMAN SACHS GROUP INC

4,450.000 NHEZ Local 132.078900 0.00 89.00 0.00 587,840.111.000000

Base 132.078900 0.00 89.00 0.00 587,840.11
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06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

419.000 NHHY Local 131.970900 0.00 8.38 0.00 55,304.191.000000

Base 131.970900 0.00 8.38 0.00 55,304.19

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

212.000 NHHY Local 153.229400 0.00 4.24 0.00 32,488.871.000000

Base 153.229400 0.00 4.24 0.00 32,488.87

38141G104 Total

101.62 0.000.005,081.000 Local 675,633.17

Base 0.00 101.62 0.00 675,633.17

COMMON STOCK NPV382550101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGOODYEAR TIRE + RUBBER CO

630.000 NHDM Local 12.347600 0.00 12.60 0.00 7,791.591.000000

Base 12.347600 0.00 12.60 0.00 7,791.59

COMMON STOCK38259P508 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.GOOGLE INC CL A

49.000 NHEU Local 506.400000 0.00 0.98 0.00 24,814.581.000000

Base 506.400000 0.00 0.98 0.00 24,814.58

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

36.000 NHEU Local 482.443900 0.00 0.72 0.00 17,368.701.000000

Base 482.443900 0.00 0.72 0.00 17,368.70

38259P508 Total

1.70 0.000.0085.000 Local 42,183.28

Base 0.00 1.70 0.00 42,183.28

REIT USD.0138376A103 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GOVERNMENT PROPERTIES INCOME

1,500.000 NHHZ Local 25.916700 0.00 30.00 0.00 38,905.051.000000

Base 25.916700 0.00 30.00 0.00 38,905.05
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COMMON STOCK USD.5384802104 11 Aug 2010 16 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIWW GRAINGER INC

7,600.000 NHDJ Local 110.339700 0.00 380.00 0.00 838,961.721.000000

Base 110.339700 0.00 380.00 0.00 838,961.72

27 Jul 2010 30 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

310.000 NHIB Local 110.052700 0.00 3.10 0.00 34,119.441.000000

Base 110.052700 0.00 3.10 0.00 34,119.44

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

90.000 NHEU Local 115.520000 0.00 1.80 0.00 10,398.601.000000

Base 115.520000 0.00 1.80 0.00 10,398.60

384802104 Total

384.90 0.000.008,000.000 Local 883,479.76

Base 0.00 384.90 0.00 883,479.76

COMMON STOCK NPV391164100 26 Aug 2010 31 Aug 2010 USD/DTC 0.04PIPER JAFFRAYGREAT PLAINS ENERGY INC

8,000.000 NHHO Local 18.389400 0.00 320.00 0.00 147,435.201.000000

Base 18.389400 0.00 320.00 0.00 147,435.20

COMMON STOCK USD.1393122106 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGREEN MOUNTAIN COFFEE ROASTE

500.000 NHEU Local 35.304000 0.00 10.00 0.00 17,662.001.000000

Base 35.304000 0.00 10.00 0.00 17,662.00

REIT USD1.40414L109 26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUITHCP INC

960.000 NHDM Local 34.605200 0.00 19.20 0.00 33,240.191.000000

Base 34.605200 0.00 19.20 0.00 33,240.19

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHY Local 36.970500 0.00 30.00 0.00 55,485.751.000000

Base 36.970500 0.00 30.00 0.00 55,485.75
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40414L109 Total

49.20 0.000.002,460.000 Local 88,725.94

Base 0.00 49.20 0.00 88,725.94

COMMON STOCK USD.0140425J101 30 Jul 2010 04 Aug 2010 USD/DTC 0.04RAYMOND JAMES AND ASSOCIATES INCHMS HOLDINGS CORP

11,354.000 NHDZ Local 55.776700 0.00 454.16 0.00 633,742.811.000000

Base 55.776700 0.00 454.16 0.00 633,742.81

02 Aug 2010 05 Aug 2010 USD/DTC 0.04RAYMOND JAMES AND ASSOCIATES INC

19,378.000 NHDZ Local 56.291200 0.00 775.12 0.00 1,091,585.991.000000

Base 56.291200 0.00 775.12 0.00 1,091,585.99

03 Aug 2010 06 Aug 2010 USD/DTC 0.04RAYMOND JAMES AND ASSOCIATES INC

6,568.000 NHDZ Local 55.291200 0.00 262.72 0.00 363,415.321.000000

Base 55.291200 0.00 262.72 0.00 363,415.32

20 Aug 2010 25 Aug 2010 USD/DTC 0.02LIQUIDNETINC

7,070.000 NHDZ Local 52.376200 0.00 141.40 0.00 370,441.131.000000

Base 52.376200 0.00 141.40 0.00 370,441.13

23 Aug 2010 26 Aug 2010 USD/DTC 0.02LIQUIDNETINC

4,598.000 NHDZ Local 52.382200 0.00 91.96 0.00 240,945.321.000000

Base 52.382200 0.00 91.96 0.00 240,945.32

24 Aug 2010 27 Aug 2010 USD/DTC 0.02LIQUIDNETINC

2,132.000 NHDZ Local 52.270700 0.00 42.64 0.00 111,483.771.000000

Base 52.270700 0.00 42.64 0.00 111,483.77

28 Sep 2010 OPEN USD/DTC 0.04PULSE TRADING LLC

850.000 NHIB Local 58.563500 0.00 34.00 0.00 49,812.981.000000

Base 58.563500 0.00 34.00 0.00 49,812.98
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29 Sep 2010 OPEN USD/DTC 0.04PULSE TRADING LLC

1,290.000 NHIB Local 58.891100 0.00 51.60 0.00 76,021.121.000000

Base 58.891100 0.00 51.60 0.00 76,021.12

30 Sep 2010 OPEN USD/DTC 0.04PULSE TRADING LLC

2,600.000 NHIB Local 59.028400 0.00 104.00 0.00 153,577.841.000000

Base 59.028400 0.00 104.00 0.00 153,577.84

40425J101 Total

1,957.60 0.000.0055,840.000 Local 3,091,026.28

Base 0.00 1,957.60 0.00 3,091,026.28

COMMON STOCK USD.01405024100 02 Jul 2010 08 Jul 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCHAEMONETICS CORP/MASS

2,600.000 NHHO Local 55.590800 0.00 104.00 0.00 144,640.081.000000

Base 55.590800 0.00 104.00 0.00 144,640.08

06 Jul 2010 09 Jul 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,600.000 NHHO Local 56.474500 0.00 184.00 0.00 259,966.701.000000

Base 56.474500 0.00 184.00 0.00 259,966.70

16 Jul 2010 21 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

1,200.000 NHHO Local 54.899900 0.00 36.00 0.00 65,915.881.000000

Base 54.899900 0.00 36.00 0.00 65,915.88

25 Aug 2010 30 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,370.000 NHHO Local 51.872500 0.00 54.80 0.00 71,120.131.000000

Base 51.872500 0.00 54.80 0.00 71,120.13

24 Aug 2010 27 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

900.000 NHHO Local 51.215600 0.00 36.00 0.00 46,130.041.000000

Base 51.215600 0.00 36.00 0.00 46,130.04
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26 Aug 2010 31 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHHO Local 52.350000 0.00 40.00 0.00 52,390.001.000000

Base 52.350000 0.00 40.00 0.00 52,390.00

405024100 Total

454.80 0.000.0011,670.000 Local 640,162.83

Base 0.00 454.80 0.00 640,162.83

COMMON STOCK USD.0140609P105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.HALLADOR ENERGY CO

640.000 NHHZ Local 9.910500 0.00 12.80 0.00 6,355.521.000000

Base 9.910500 0.00 12.80 0.00 6,355.52

COMMON STOCK USD2.5406216101 07 Sep 2010 22 Sep 2010 USD/DTCMERGERHALLIBURTON CO

57.512 NHHZ Local 30.854952 0.00 0.00 0.00 1,774.531.000000

Base 30.854952 0.00 0.00 0.00 1,774.53

COMMON STOCK USD.0141043F208 04 Aug 2010 09 Aug 2010 USD/DTC 0.03PULSE TRADING LLCHANGER ORTHOPEDIC GROUP INC

2,990.000 NHDY Local 15.435100 0.00 89.70 0.00 46,240.651.000000

Base 15.435100 0.00 89.70 0.00 46,240.65

COMMON STOCK410495105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.HANMI FINANCIAL CORPORATION

12,340.000 NHHZ Local 1.398400 0.00 246.80 0.00 17,503.061.000000

Base 1.398400 0.00 246.80 0.00 17,503.06

COMMON STOCK USD.01410867105 01 Jul 2010 07 Jul 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCHANOVER INSURANCE GROUP INC/

3,000.000 NHHO Local 42.900300 0.00 120.00 0.00 128,820.901.000000

Base 42.900300 0.00 120.00 0.00 128,820.90

02 Jul 2010 08 Jul 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

2,800.000 NHHO Local 43.208700 0.00 112.00 0.00 121,096.361.000000

Base 43.208700 0.00 112.00 0.00 121,096.36
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06 Jul 2010 09 Jul 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

3,500.000 NHHO Local 43.400000 0.00 140.00 0.00 152,040.001.000000

Base 43.400000 0.00 140.00 0.00 152,040.00

06 Aug 2010 11 Aug 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

2,500.000 NHHO Local 44.188800 0.00 100.00 0.00 110,572.001.000000

Base 44.188800 0.00 100.00 0.00 110,572.00

09 Aug 2010 12 Aug 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

400.000 NHHO Local 44.879100 0.00 16.00 0.00 17,967.641.000000

Base 44.879100 0.00 16.00 0.00 17,967.64

24 Aug 2010 27 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,700.000 NHHO Local 43.794900 0.00 68.00 0.00 74,519.331.000000

Base 43.794900 0.00 68.00 0.00 74,519.33

410867105 Total

556.00 0.000.0013,900.000 Local 605,016.23

Base 0.00 556.00 0.00 605,016.23

COMMON STOCK USD.01413086109 26 Jul 2010 29 Jul 2010 USD/DTC 0.04PULSE TRADING LLCHARMAN INTERNATIONAL

1,300.000 NHIB Local 31.617500 0.00 52.00 0.00 41,154.751.000000

Base 31.617500 0.00 52.00 0.00 41,154.75

COMMON STOCK USD.5418056107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHASBRO INC

170.000 NHDM Local 42.202400 0.00 3.40 0.00 7,177.811.000000

Base 42.202400 0.00 3.40 0.00 7,177.81

REIT USD.01421946104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.HEALTHCARE REALTY TRUST INC

250.000 NHHZ Local 24.444000 0.00 5.00 0.00 6,116.001.000000

Base 24.444000 0.00 5.00 0.00 6,116.00
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25 Aug 2010 30 Aug 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

3,200.000 NHHO Local 22.901100 0.00 128.00 0.00 73,411.521.000000

Base 22.901100 0.00 128.00 0.00 73,411.52

25 Aug 2010 30 Aug 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

3,430.000 NHHO Local 22.750000 0.00 102.90 0.00 78,135.401.000000

Base 22.750000 0.00 102.90 0.00 78,135.40

26 Aug 2010 31 Aug 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

6,100.000 NHHO Local 23.265700 0.00 244.00 0.00 142,164.771.000000

Base 23.265700 0.00 244.00 0.00 142,164.77

27 Aug 2010 01 Sep 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

4,600.000 NHHO Local 23.486800 0.00 184.00 0.00 108,223.281.000000

Base 23.486800 0.00 184.00 0.00 108,223.28

15 Sep 2010 20 Sep 2010 USD/DTC 0.04BNY CONVERGEX

1,490.000 NHHO Local 23.604800 0.00 59.60 0.00 35,230.751.000000

Base 23.604800 0.00 59.60 0.00 35,230.75

421946104 Total

723.50 0.000.0019,070.000 Local 443,281.72

Base 0.00 723.50 0.00 443,281.72

COMMON STOCK USD.25422704106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.HECLA MINING CO

1,140.000 NHHZ Local 5.160000 0.00 22.80 0.00 5,905.201.000000

Base 5.160000 0.00 22.80 0.00 5,905.20

01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,280.000 NHHZ Local 5.720000 0.00 65.60 0.00 18,827.201.000000

Base 5.720000 0.00 65.60 0.00 18,827.20
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422704106 Total

88.40 0.000.004,420.000 Local 24,732.40

Base 0.00 88.40 0.00 24,732.40

COMMON STOCK USD.1423452101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHELMERICH + PAYNE

50.000 NHDM Local 41.016800 0.00 1.00 0.00 2,051.841.000000

Base 41.016800 0.00 1.00 0.00 2,051.84

COMMON STOCK427096508 17 Sep 2010 21 Sep 2010 USD/DTCAUTREPAT-STK/$ DIVHERCULES TECHNOLOGY GROWTH

152.990 NHHZ Local 9.792796 0.00 0.00 0.00 1,498.201.000000

Base 9.792796 0.00 0.00 0.00 1,498.20

COMMON STOCK USD1.427866108 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHERSHEY CO/THE

400.000 NHEU Local 45.818800 0.00 8.00 0.00 18,335.521.000000

Base 45.818800 0.00 8.00 0.00 18,335.52

COMMON STOCK USD1.42809H107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHESS CORP

500.000 NHHY Local 50.638000 0.00 10.00 0.00 25,329.001.000000

Base 50.638000 0.00 10.00 0.00 25,329.00

COMMON STOCK USD.01428236103 14 Jul 2010 19 Jul 2010 USD/DTC 0.02GARDNER RICH & COHEWLETT PACKARD CO

3,400.000 NHEY Local 47.882000 0.00 68.00 0.00 162,866.801.000000

Base 47.882000 0.00 68.00 0.00 162,866.80

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHEU Local 46.851900 0.00 9.40 0.00 22,029.791.000000

Base 46.851900 0.00 9.40 0.00 22,029.79

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHEU Local 38.212500 0.00 6.00 0.00 11,469.751.000000

Base 38.212500 0.00 6.00 0.00 11,469.75
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428236103 Total

83.40 0.000.004,170.000 Local 196,366.34

Base 0.00 83.40 0.00 196,366.34

COMMON STOCK USD.01428567101 30 Aug 2010 02 Sep 2010 USD/DTC 0.03PULSE TRADING LLCHIBBETT SPORTS INC

9,962.000 NHDY Local 23.325700 0.00 298.86 0.00 232,669.481.000000

Base 23.325700 0.00 298.86 0.00 232,669.48

REIT USD.01431284108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.HIGHWOODS PROPERTIES INC

240.000 NHHZ Local 32.498300 0.00 4.80 0.00 7,804.391.000000

Base 32.498300 0.00 4.80 0.00 7,804.39

COMMON STOCK USD.05437076102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.HOME DEPOT INC

340.000 NHEU Local 28.751800 0.00 6.80 0.00 9,782.411.000000

Base 28.751800 0.00 6.80 0.00 9,782.41

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHEU Local 30.025800 0.00 12.00 0.00 18,027.481.000000

Base 30.025800 0.00 12.00 0.00 18,027.48

437076102 Total

18.80 0.000.00940.000 Local 27,809.89

Base 0.00 18.80 0.00 27,809.89

COMMON STOCK USD1.438516106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.HONEYWELL INTERNATIONAL INC

390.000 NHEU Local 44.130500 0.00 7.80 0.00 17,218.701.000000

Base 44.130500 0.00 7.80 0.00 17,218.70

REIT USD.0144107P104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHOST HOTELS + RESORTS INC

540.000 NHDM Local 14.489300 0.00 10.80 0.00 7,835.021.000000

Base 14.489300 0.00 10.80 0.00 7,835.02
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COMMON STOCK44951D108 06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASHIESI BFC LTD

3,780.367 NHHZ Local 14.082116 0.00 0.00 0.00 53,235.571.000000

Base 14.082116 0.00 0.00 0.00 53,235.57

COMMON STOCK USD1.450828108 26 Jul 2010 29 Jul 2010 USD/DTC 0.04JOHNSON RICE + COIBERIABANK CORP

1,349.000 NHEX Local 51.321900 0.00 53.96 0.00 69,287.201.000000

Base 51.321900 0.00 53.96 0.00 69,287.20

29 Jul 2010 03 Aug 2010 USD/DTC 0.04JOHNSON RICE + CO

92.000 NHEX Local 51.328300 0.00 3.68 0.00 4,725.881.000000

Base 51.328300 0.00 3.68 0.00 4,725.88

30 Jul 2010 04 Aug 2010 USD/DTC 0.04JOHNSON RICE + CO

909.000 NHEX Local 51.993000 0.00 36.36 0.00 47,298.001.000000

Base 51.993000 0.00 36.36 0.00 47,298.00

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

110.000 NHHZ Local 54.430000 0.00 2.20 0.00 5,989.501.000000

Base 54.430000 0.00 2.20 0.00 5,989.50

13 Aug 2010 18 Aug 2010 USD/DTC 0.04JOHNSON RICE + CO

2,219.000 NHEX Local 50.559300 0.00 88.76 0.00 112,279.851.000000

Base 50.559300 0.00 88.76 0.00 112,279.85

450828108 Total

184.96 0.000.004,679.000 Local 239,580.43

Base 0.00 184.96 0.00 239,580.43

COMMON STOCK USD1.450911102 27 Sep 2010 30 Sep 2010 USD/DTC 0.02LIQUIDNETINCITT CORP

48,500.000 NHDF Local 47.000000 0.00 727.50 0.00 2,280,227.501.000000

Base 47.000000 0.00 727.50 0.00 2,280,227.50
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COMMON STOCK USD.01452308109 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSILLINOIS TOOL WORKS

400.000 NHEU Local 46.668800 0.00 8.00 0.00 18,675.521.000000

Base 46.668800 0.00 8.00 0.00 18,675.52

COMMON STOCK USD.01457153104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.INGRAM MICRO INC CL A

990.000 NHEU Local 17.052400 0.00 19.80 0.00 16,901.681.000000

Base 17.052400 0.00 19.80 0.00 16,901.68

COMMON STOCK458140100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTEL CORP

1,430.000 NHHY Local 19.383000 0.00 28.60 0.00 27,746.291.000000

Base 19.383000 0.00 28.60 0.00 27,746.29

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

760.000 NHEU Local 20.745000 0.00 15.20 0.00 15,781.401.000000

Base 20.745000 0.00 15.20 0.00 15,781.40

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHEU Local 18.490000 0.00 12.00 0.00 11,106.001.000000

Base 18.490000 0.00 12.00 0.00 11,106.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 18.760000 0.00 14.00 0.00 13,146.001.000000

Base 18.760000 0.00 14.00 0.00 13,146.00

458140100 Total

69.80 0.000.003,490.000 Local 67,779.69

Base 0.00 69.80 0.00 67,779.69

COMMON STOCK USD.0145865V100 09 Jul 2010 14 Jul 2010 USD/DTC 0.02BLOOMBERGTRADEBOOK LLCINTERCONTINENTALEXCHANGE INC

6,716.000 NHDZ Local 106.725300 0.00 134.32 0.00 716,901.431.000000

Base 106.725300 0.00 134.32 0.00 716,901.43
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12 Jul 2010 15 Jul 2010 USD/DTC 0.02BLOOMBERGTRADEBOOK LLC

10,384.000 NHDZ Local 106.509500 0.00 207.68 0.00 1,106,202.331.000000

Base 106.509500 0.00 207.68 0.00 1,106,202.33

20 Aug 2010 25 Aug 2010 USD/DTC 0.04GARDNER RICH & CO

8,200.000 NHDZ Local 97.231400 0.00 328.00 0.00 797,625.481.000000

Base 97.231400 0.00 328.00 0.00 797,625.48

45865V100 Total

670.00 0.000.0025,300.000 Local 2,620,729.24

Base 0.00 670.00 0.00 2,620,729.24

COMMON STOCK USD.1458665106 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYINTERFACE INC CLASS A

63.000 NHEX Local 12.850000 0.00 1.26 0.00 810.811.000000

Base 12.850000 0.00 1.26 0.00 810.81

COMMON STOCK USD.01458743101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERLINE BRANDS INC

310.000 NHHZ Local 18.410300 0.00 6.20 0.00 5,713.391.000000

Base 18.410300 0.00 6.20 0.00 5,713.39

COMMON STOCK USD1.459044103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERNATIONAL BANCSHARES CRP

330.000 NHHZ Local 18.316100 0.00 6.60 0.00 6,050.911.000000

Base 18.316100 0.00 6.60 0.00 6,050.91

COMMON STOCK USD.2459200101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL BUSINESS MACHINES CORP

257.000 NHEU Local 131.453300 0.00 5.14 0.00 33,788.641.000000

Base 131.453300 0.00 5.14 0.00 33,788.64

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

191.000 NHEU Local 129.628100 0.00 3.82 0.00 24,762.791.000000

Base 129.628100 0.00 3.82 0.00 24,762.79
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459200101 Total

8.96 0.000.00448.000 Local 58,551.43

Base 0.00 8.96 0.00 58,551.43

COMMON STOCK USD.01462846106 26 Jul 2010 29 Jul 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INCIRON MOUNTAIN INC

1,030.000 NHIB Local 25.413200 0.00 41.20 0.00 26,216.801.000000

Base 25.413200 0.00 41.20 0.00 26,216.80

ISHARES RUSSELL 2000464287655 20 Aug 2010 25 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCISHARES RUSSELL 2000 INDEX FUN

10,190.000 NHDU Local 60.720000 0.00 50.95 0.00 618,787.751.000000

Base 60.720000 0.00 50.95 0.00 618,787.75

COMMON STOCK NPV465741106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSITRON INC

250.000 NHHY Local 59.260800 0.00 5.00 0.00 14,820.201.000000

Base 59.260800 0.00 5.00 0.00 14,820.20

COMMON STOCK46612J507 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJDS UNIPHASE CORP

60.000 NHDM Local 11.153500 0.00 1.20 0.00 670.411.000000

Base 11.153500 0.00 1.20 0.00 670.41

COMMON STOCK USD1.46625H100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJPMORGAN CHASE + CO

3,240.000 NHHY Local 36.229800 0.00 64.80 0.00 117,449.351.000000

Base 36.229800 0.00 64.80 0.00 117,449.35

24 Aug 2010 27 Aug 2010 USD/DTC 0.03GARDNER RICH & CO

12,100.000 NHDF Local 36.340500 0.00 363.00 0.00 440,083.051.000000

Base 36.340500 0.00 363.00 0.00 440,083.05

26 Aug 2010 31 Aug 2010 USD/DTC 0.03GARDNER RICH & CO

31,400.000 NHDF Local 36.373800 0.00 942.00 0.00 1,143,079.321.000000

Base 36.373800 0.00 942.00 0.00 1,143,079.32
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14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,640.000 NHHY Local 40.988900 0.00 32.80 0.00 67,254.601.000000

Base 40.988900 0.00 32.80 0.00 67,254.60

46625H100 Total

1,402.60 0.000.0048,380.000 Local 1,767,866.32

Base 0.00 1,402.60 0.00 1,767,866.32

COMMON STOCK USD.0147102X105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.JANUS CAPITAL GROUP INC

1,560.000 NHEU Local 10.883800 0.00 31.20 0.00 17,009.931.000000

Base 10.883800 0.00 31.20 0.00 17,009.93

COMMON STOCK USD.01471109108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJARDEN CORP

970.000 NHHY Local 25.804500 0.00 19.40 0.00 25,049.771.000000

Base 25.804500 0.00 19.40 0.00 25,049.77

COMMON STOCK472147107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.JAZZ PHARMACEUTICALS INC

650.000 NHHZ Local 9.170000 0.00 13.00 0.00 5,973.501.000000

Base 9.170000 0.00 13.00 0.00 5,973.50

COMMON STOCK USD.0547758P307 02 Jul 2010 08 Jul 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INCJO ANN STORES INC

2,500.000 NHHO Local 38.914000 0.00 100.00 0.00 97,385.001.000000

Base 38.914000 0.00 100.00 0.00 97,385.00

06 Jul 2010 09 Jul 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,500.000 NHHO Local 37.936000 0.00 100.00 0.00 94,940.001.000000

Base 37.936000 0.00 100.00 0.00 94,940.00

47758P307 Total

200.00 0.000.005,000.000 Local 192,325.00

Base 0.00 200.00 0.00 192,325.00
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COMMON STOCK USD1.478160104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJOHNSON + JOHNSON

1,900.000 NHHY Local 59.011800 0.00 38.00 0.00 112,160.421.000000

Base 59.011800 0.00 38.00 0.00 112,160.42

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHEU Local 60.318800 0.00 2.00 0.00 6,033.881.000000

Base 60.318800 0.00 2.00 0.00 6,033.88

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHY Local 60.749500 0.00 20.00 0.00 60,769.501.000000

Base 60.749500 0.00 20.00 0.00 60,769.50

478160104 Total

60.00 0.000.003,000.000 Local 178,963.80

Base 0.00 60.00 0.00 178,963.80

COMMON STOCK USD.0148020T101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.JONES GROUP INC/THE

400.000 NHHZ Local 17.860000 0.00 8.00 0.00 7,152.001.000000

Base 17.860000 0.00 8.00 0.00 7,152.00

EXP 29SEP1448125D183 19 Aug 2010 USD/DTCSPINOFF NON CASHJPMORGAN CHASE BANK

1,182,356.000 NHHP Local 9.173159 0.00 0.00 0.00 10,845,940.721.000000

Base 9.173159 0.00 0.00 0.00 10,845,940.72

19 Aug 2010 CANCEL USD/DTCSPINOFF NON CASH

-1,182,356.000 NHHP Local 9.173159 0.00 0.00 0.00 -10,845,940.721.000000

Base 9.173159 0.00 0.00 0.00 -10,845,940.72

19 Aug 2010 25 Aug 2010 USD/DTCSPINOFF NON CASH

1,182,356.000 NHHP Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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48125D183 Total

0.00 0.000.001,182,356.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK48203R104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJUNIPER NETWORKS INC

310.000 NHDM Local 28.281600 0.00 6.20 0.00 8,773.501.000000

Base 28.281600 0.00 6.20 0.00 8,773.50

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHEU Local 28.519400 0.00 6.20 0.00 8,847.211.000000

Base 28.519400 0.00 6.20 0.00 8,847.21

48203R104 Total

12.40 0.000.00620.000 Local 17,620.71

Base 0.00 12.40 0.00 17,620.71

COMMON STOCK48242W106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.KBR INC

720.000 NHEU Local 23.808900 0.00 14.40 0.00 17,156.811.000000

Base 23.808900 0.00 14.40 0.00 17,156.81

COMMON STOCK48273U102 08 Jul 2010 13 Jul 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)K12 INC

826.000 NHDU Local 22.478900 0.00 16.52 0.00 18,584.091.000000

Base 22.478900 0.00 16.52 0.00 18,584.09

09 Jul 2010 14 Jul 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

1,162.000 NHDU Local 22.542200 0.00 5.81 0.00 26,199.851.000000

Base 22.542200 0.00 5.81 0.00 26,199.85

12 Jul 2010 15 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,195.000 NHDU Local 22.768900 0.00 15.98 0.00 72,762.621.000000

Base 22.768900 0.00 15.98 0.00 72,762.62
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13 Jul 2010 16 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,100.000 NHDU Local 22.909700 0.00 10.50 0.00 48,120.871.000000

Base 22.909700 0.00 10.50 0.00 48,120.87

15 Jul 2010 20 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,898.000 NHDU Local 22.888500 0.00 9.49 0.00 43,451.861.000000

Base 22.888500 0.00 9.49 0.00 43,451.86

16 Jul 2010 21 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,467.000 NHDU Local 22.771600 0.00 12.34 0.00 56,189.881.000000

Base 22.771600 0.00 12.34 0.00 56,189.88

19 Jul 2010 22 Jul 2010 USD/DTC 0.02LIQUIDNETINC

688.000 NHDU Local 22.968100 0.00 11.76 0.00 15,813.811.000000

Base 22.968100 0.00 11.76 0.00 15,813.81

19 Jul 2010 22 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,864.000 NHDU Local 22.891100 0.00 9.32 0.00 42,678.331.000000

Base 22.891100 0.00 9.32 0.00 42,678.33

20 Jul 2010 23 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,215.000 NHDU Local 22.864100 0.00 6.08 0.00 27,785.961.000000

Base 22.864100 0.00 6.08 0.00 27,785.96

11 Aug 2010 16 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,989.000 NHDU Local 24.934900 0.00 14.95 0.00 74,545.371.000000

Base 24.934900 0.00 14.95 0.00 74,545.37

12 Aug 2010 17 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,838.000 NHDU Local 24.690300 0.00 9.19 0.00 45,389.961.000000

Base 24.690300 0.00 9.19 0.00 45,389.96

13 Aug 2010 18 Aug 2010 USD/DTC 0.02LIQUIDNETINC

4,053.000 NHDU Local 24.430100 0.00 67.28 0.00 99,082.481.000000

Base 24.430100 0.00 67.28 0.00 99,082.48
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19 Aug 2010 24 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,170.000 NHDU Local 23.758200 0.00 5.85 0.00 27,802.941.000000

Base 23.758200 0.00 5.85 0.00 27,802.94

48273U102 Total

195.07 0.000.0025,465.000 Local 598,408.02

Base 0.00 195.07 0.00 598,408.02

485991913 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTKARSCH CAPITAL II LP

1,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00

COM48660Q102 29 Jul 2010 04 Aug 2010 USD/DTCAUTREPAT-STK/$ DIVKAYNE ANDERSON ENERGY DEV CO

2.562 NHHZ Local 14.402810 0.00 0.00 0.00 36.901.000000

Base 14.402810 0.00 0.00 0.00 36.90

48899B934 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTICAHN PARTNERS LP

1,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00

REIT USD.0149427F108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.KILROY REALTY CORP

230.000 NHHZ Local 33.131300 0.00 4.60 0.00 7,624.801.000000

Base 33.131300 0.00 4.60 0.00 7,624.80

COMMON STOCK494368103 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKIMBERLY CLARK CORP

300.000 NHEU Local 66.462500 0.00 6.00 0.00 19,944.751.000000

Base 66.462500 0.00 6.00 0.00 19,944.75

COMMON STOCK NPV497498105 24 Aug 2010 27 Aug 2010 USD/DTC 0.02AQUA SECURITIES LPKIRKLAND S INC

4,100.000 NHDX Local 11.074300 0.00 82.00 0.00 45,486.631.000000

Base 11.074300 0.00 82.00 0.00 45,486.63
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24 Aug 2010 27 Aug 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

22,700.000 NHDX Local 11.066500 0.00 681.00 0.00 251,890.551.000000

Base 11.066500 0.00 681.00 0.00 251,890.55

25 Aug 2010 30 Aug 2010 USD/DTC 0.02WEEDEN + CO.

1,900.000 NHDX Local 11.062000 0.00 38.00 0.00 21,055.801.000000

Base 11.062000 0.00 38.00 0.00 21,055.80

26 Aug 2010 31 Aug 2010 USD/DTC 0.01KNIGHT DIRECT LLC

1,650.000 NHDX Local 11.345800 0.00 11.55 0.00 18,732.121.000000

Base 11.345800 0.00 11.55 0.00 18,732.12

27 Aug 2010 01 Sep 2010 USD/DTC 0.02WEEDEN + CO.

3,550.000 NHDX Local 11.366200 0.00 71.00 0.00 40,421.011.000000

Base 11.366200 0.00 71.00 0.00 40,421.01

30 Aug 2010 02 Sep 2010 USD/DTC 0.02WEEDEN + CO.

6,850.000 NHDX Local 11.351600 0.00 137.00 0.00 77,895.461.000000

Base 11.351600 0.00 137.00 0.00 77,895.46

31 Aug 2010 03 Sep 2010 USD/DTC 0.02WEEDEN + CO.

2,650.000 NHDX Local 11.282800 0.00 53.00 0.00 29,952.421.000000

Base 11.282800 0.00 53.00 0.00 29,952.42

10 Sep 2010 15 Sep 2010 USD/DTC 0.02WEEDEN + CO.

4,600.000 NHDX Local 12.461400 0.00 92.00 0.00 57,414.441.000000

Base 12.461400 0.00 92.00 0.00 57,414.44

13 Sep 2010 16 Sep 2010 USD/DTC 0.02WEEDEN + CO.

900.000 NHDX Local 12.488300 0.00 18.00 0.00 11,257.471.000000

Base 12.488300 0.00 18.00 0.00 11,257.47

497498105 Total

1,183.55 0.000.0048,900.000 Local 554,105.90

Base 0.00 1,183.55 0.00 554,105.90
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COMMON STOCK USD.01499005106 17 Sep 2010 22 Sep 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INCKNIGHT CAPITAL GROUP INC A

22,700.000 NHDX Local 12.338400 0.00 681.00 0.00 280,762.681.000000

Base 12.338400 0.00 681.00 0.00 280,762.68

20 Sep 2010 23 Sep 2010 USD/DTC 0.02INSTINET

1,850.000 NHDX Local 12.349700 0.00 37.00 0.00 22,883.951.000000

Base 12.349700 0.00 37.00 0.00 22,883.95

21 Sep 2010 24 Sep 2010 USD/DTC 0.02INSTINET

3,500.000 NHDX Local 12.590800 0.00 70.00 0.00 44,137.801.000000

Base 12.590800 0.00 70.00 0.00 44,137.80

499005106 Total

788.00 0.000.0028,050.000 Local 347,784.43

Base 0.00 788.00 0.00 347,784.43

COMMON STOCK NPV50075N104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKRAFT FOODS INC CLASS A

1,310.000 NHHY Local 28.245800 0.00 26.20 0.00 37,028.201.000000

Base 28.245800 0.00 26.20 0.00 37,028.20

07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & CO

5,500.000 NHEY Local 28.604000 0.00 110.00 0.00 157,432.001.000000

Base 28.604000 0.00 110.00 0.00 157,432.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

660.000 NHHY Local 31.041500 0.00 13.20 0.00 20,500.591.000000

Base 31.041500 0.00 13.20 0.00 20,500.59

50075N104 Total

149.40 0.000.007,470.000 Local 214,960.79

Base 0.00 149.40 0.00 214,960.79
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COMMON STOCK USD1.501044101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKROGER CO

1,260.000 NHHY Local 19.926400 0.00 25.20 0.00 25,132.461.000000

Base 19.926400 0.00 25.20 0.00 25,132.46

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHY Local 21.699200 0.00 24.00 0.00 26,063.041.000000

Base 21.699200 0.00 24.00 0.00 26,063.04

501044101 Total

49.20 0.000.002,460.000 Local 51,195.50

Base 0.00 49.20 0.00 51,195.50

COMMON STOCK50212A106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.L 1 IDENTITY SOLUTIONS INC

720.000 NHHZ Local 8.345800 0.00 14.40 0.00 6,023.381.000000

Base 8.345800 0.00 14.40 0.00 6,023.38

REIT USD.01517942108 30 Jul 2010 04 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCLASALLE HOTEL PROPERTIES

4,200.000 NHHO Local 23.858700 0.00 168.00 0.00 100,374.541.000000

Base 23.858700 0.00 168.00 0.00 100,374.54

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHHZ Local 23.815000 0.00 5.80 0.00 6,912.151.000000

Base 23.815000 0.00 5.80 0.00 6,912.15

31 Aug 2010 03 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,800.000 NHHO Local 21.098800 0.00 72.00 0.00 38,049.841.000000

Base 21.098800 0.00 72.00 0.00 38,049.84

517942108 Total

245.80 0.000.006,290.000 Local 145,336.53

Base 0.00 245.80 0.00 145,336.53
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COMMON STOCK USD.01518439104 18 Aug 2010 23 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCESTEE LAUDER COMPANIES CL A

1,080.000 NHIB Local 58.609700 0.00 10.80 0.00 63,309.281.000000

Base 58.609700 0.00 10.80 0.00 63,309.28

17 Aug 2010 20 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,880.000 NHIB Local 58.555300 0.00 18.80 0.00 110,102.761.000000

Base 58.555300 0.00 18.80 0.00 110,102.76

518439104 Total

29.60 0.000.002,960.000 Local 173,412.04

Base 0.00 29.60 0.00 173,412.04

COMMON STOCK USD1.520776105 01 Jul 2010 07 Jul 2010 USD/DTC 0.03PULSE TRADING LLCLAWSON PRODUCTS INC

1,681.000 NHDY Local 16.730000 0.00 50.43 0.00 28,173.561.000000

Base 16.730000 0.00 50.43 0.00 28,173.56

29 Jul 2010 03 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

626.000 NHDY Local 16.950000 0.00 18.78 0.00 10,629.481.000000

Base 16.950000 0.00 18.78 0.00 10,629.48

04 Aug 2010 09 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

2,740.000 NHDY Local 17.149600 0.00 82.20 0.00 47,072.101.000000

Base 17.149600 0.00 82.20 0.00 47,072.10

05 Aug 2010 10 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

7,830.000 NHDY Local 16.951100 0.00 234.90 0.00 132,962.011.000000

Base 16.951100 0.00 234.90 0.00 132,962.01

06 Aug 2010 11 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

2,244.000 NHDY Local 16.905400 0.00 67.32 0.00 38,003.041.000000

Base 16.905400 0.00 67.32 0.00 38,003.04
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24 Aug 2010 27 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

4,430.000 NHDY Local 13.940400 0.00 132.90 0.00 61,888.871.000000

Base 13.940400 0.00 132.90 0.00 61,888.87

520776105 Total

586.53 0.000.0019,551.000 Local 318,729.06

Base 0.00 586.53 0.00 318,729.06

COMMON STOCK521863308 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLEAP WIRELESS INTL INC

140.000 NHHY Local 12.198600 0.00 2.80 0.00 1,710.601.000000

Base 12.198600 0.00 2.80 0.00 1,710.60

COMMON STOCK521865204 14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.LEAR CORP

180.000 NHHY Local 72.374400 0.00 3.60 0.00 13,030.991.000000

Base 72.374400 0.00 3.60 0.00 13,030.99

COMMON STOCK52186N106 01 Jul 2010 07 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCLEAPFROG ENTERPRISES INC

3,549.000 NHDU Local 3.898000 0.00 17.75 0.00 13,851.751.000000

Base 3.898000 0.00 17.75 0.00 13,851.75

02 Jul 2010 08 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,691.000 NHDU Local 3.855300 0.00 13.46 0.00 10,388.071.000000

Base 3.855300 0.00 13.46 0.00 10,388.07

06 Jul 2010 09 Jul 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

5,763.000 NHDU Local 3.930900 0.00 115.26 0.00 22,769.041.000000

Base 3.930900 0.00 115.26 0.00 22,769.04

07 Jul 2010 12 Jul 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

1,062.000 NHDU Local 3.824400 0.00 5.31 0.00 4,066.821.000000

Base 3.824400 0.00 5.31 0.00 4,066.82
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08 Jul 2010 13 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

344.000 NHDU Local 3.955600 0.00 1.72 0.00 1,362.451.000000

Base 3.955600 0.00 1.72 0.00 1,362.45

11 Aug 2010 16 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,808.000 NHDU Local 4.887300 0.00 9.04 0.00 8,845.281.000000

Base 4.887300 0.00 9.04 0.00 8,845.28

11 Aug 2010 16 Aug 2010 USD/DTC 0.02CANTOR FITZGERALD + CO.

14,353.000 NHDU Local 4.880000 0.00 287.06 0.00 70,329.701.000000

Base 4.880000 0.00 287.06 0.00 70,329.70

19 Aug 2010 24 Aug 2010 USD/DTC 0.01LIQUIDNETINC

14,150.000 NHDU Local 4.820100 0.00 141.50 0.00 68,345.921.000000

Base 4.820100 0.00 141.50 0.00 68,345.92

52186N106 Total

591.10 0.000.0043,720.000 Local 199,959.03

Base 0.00 591.10 0.00 199,959.03

COMMON STOCK USD.0153217V109 02 Sep 2010 08 Sep 2010 USD/DTC 0.02PERSHING LLCLIFE TECHNOLOGIES CORP

3,500.000 NHEY Local 44.837900 0.00 70.00 0.00 157,002.651.000000

Base 44.837900 0.00 70.00 0.00 157,002.65

COMMON STOCK USD.0153219L109 17 Aug 2010 20 Aug 2010 USD/DTC 0.02LIQUIDNETINCLIFEPOINT HOSPITALS INC

3,417.000 NHDU Local 32.535600 0.00 56.72 0.00 111,230.871.000000

Base 32.535600 0.00 56.72 0.00 111,230.87

17 Aug 2010 20 Aug 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,501.000 NHDU Local 32.413000 0.00 70.02 0.00 113,547.931.000000

Base 32.413000 0.00 70.02 0.00 113,547.93
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18 Aug 2010 23 Aug 2010 USD/DTC 0.02LIQUIDNETINC

2,518.000 NHDU Local 32.279200 0.00 41.80 0.00 81,320.831.000000

Base 32.279200 0.00 41.80 0.00 81,320.83

18 Aug 2010 23 Aug 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

5,395.000 NHDU Local 32.435600 0.00 107.90 0.00 175,097.961.000000

Base 32.435600 0.00 107.90 0.00 175,097.96

53219L109 Total

276.44 0.000.0014,831.000 Local 481,197.59

Base 0.00 276.44 0.00 481,197.59

COMMON STOCK NPV532457108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSELI LILLY + CO

640.000 NHHY Local 33.904700 0.00 12.80 0.00 21,711.811.000000

Base 33.904700 0.00 12.80 0.00 21,711.81

20 Jul 2010 23 Jul 2010 USD/DTC 0.04GARDNER RICH & CO

17,292.000 NHEZ Local 35.165100 0.00 691.68 0.00 608,766.591.000000

Base 35.165100 0.00 691.68 0.00 608,766.59

27 Jul 2010 30 Jul 2010 USD/DTC 0.04MR BEAL &COMPANY

17,752.000 NHEZ Local 35.692600 0.00 710.08 0.00 634,325.121.000000

Base 35.692600 0.00 710.08 0.00 634,325.12

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 35.813600 0.00 14.00 0.00 25,083.521.000000

Base 35.813600 0.00 14.00 0.00 25,083.52

20 Sep 2010 23 Sep 2010 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

17,992.000 NHEZ Local 36.145700 0.00 719.68 0.00 651,053.111.000000

Base 36.145700 0.00 719.68 0.00 651,053.11
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532457108 Total

2,148.24 0.000.0054,376.000 Local 1,940,940.15

Base 0.00 2,148.24 0.00 1,940,940.15

PARTNERS VI LP53699A979 19 Jul 2010 19 Jul 2010 USD/BOSCAPITAL CALLLIGHTSPEED VENTURE

720,000.000 NHEL Local 1.000000 0.00 0.00 0.00 720,000.001.000000

Base 1.000000 0.00 0.00 0.00 720,000.00

COMMON STOCK USD.01537008104 29 Sep 2010 OPEN USD/DTC 0.03STIFEL NICOLAUS + CO INCLITTELFUSE INC

2,707.000 NHDU Local 44.153200 0.00 81.21 0.00 119,603.921.000000

Base 44.153200 0.00 81.21 0.00 119,603.92

30 Sep 2010 OPEN USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,573.000 NHDU Local 43.761700 0.00 12.87 0.00 112,611.721.000000

Base 43.761700 0.00 12.87 0.00 112,611.72

30 Sep 2010 OPEN USD/DTC 0.031 STIFEL NICOLAUS + CO INC

2,485.000 NHDU Local 43.561700 0.00 74.55 0.00 108,325.371.000000

Base 43.561700 0.00 74.55 0.00 108,325.37

537008104 Total

168.63 0.000.007,765.000 Local 340,541.01

Base 0.00 168.63 0.00 340,541.01

COMMON STOCK USD.5548661107 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLOWE S COS INC

800.000 NHEU Local 21.741300 0.00 16.00 0.00 17,409.041.000000

Base 21.741300 0.00 16.00 0.00 17,409.04

COMMON STOCK USD.01552715104 08 Sep 2010 13 Sep 2010 USD/DTC 0.05BNY CONVERGEX LJRMEMC ELECTRONIC MATERIALS

19,480.000 NHIB Local 10.696500 0.00 974.00 0.00 209,341.821.000000

Base 10.696500 0.00 974.00 0.00 209,341.82
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08 Sep 2010 13 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,010.000 NHIB Local 10.697200 0.00 80.10 0.00 85,764.671.000000

Base 10.697200 0.00 80.10 0.00 85,764.67

14 Sep 2010 17 Sep 2010 USD/DTC 0.05J.P. MORGAN SECURITIES INC.

7,420.000 NHIB Local 11.009500 0.00 371.00 0.00 82,061.491.000000

Base 11.009500 0.00 371.00 0.00 82,061.49

552715104 Total

1,425.10 0.000.0034,910.000 Local 377,167.98

Base 0.00 1,425.10 0.00 377,167.98

REIT USD.0155272X102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.MFA FINANCIAL INC

920.000 NHHZ Local 7.289300 0.00 18.40 0.00 6,724.561.000000

Base 7.289300 0.00 18.40 0.00 6,724.56

COMMON STOCK USD1.55277J108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.MF GLOBAL HOLDINGS LTD

4,480.000 NHHZ Local 6.679900 0.00 89.60 0.00 30,015.551.000000

Base 6.679900 0.00 89.60 0.00 30,015.55

COMMON STOCK USD1.552848103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.MGIC INVESTMENT CORP

860.000 NHHZ Local 8.299400 0.00 17.20 0.00 7,154.681.000000

Base 8.299400 0.00 17.20 0.00 7,154.68

REIT USD.01553274101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.MPG OFFICE TRUST INC

11,540.000 NHHZ Local 3.430000 0.00 230.80 0.00 39,813.001.000000

Base 3.430000 0.00 230.80 0.00 39,813.00

COMMON STOCK553530106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.MSC INDUSTRIAL DIRECT CO A

330.000 NHEU Local 51.554500 0.00 6.60 0.00 17,019.591.000000

Base 51.554500 0.00 6.60 0.00 17,019.59
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COMMON STOCK USD.0155616P104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMACY S INC

1,400.000 NHHY Local 17.420400 0.00 28.00 0.00 24,416.561.000000

Base 17.420400 0.00 28.00 0.00 24,416.56

COMMON STOCK USD.01559079207 13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINETMAGELLAN HEALTH SERVICES INC

200.000 NHHO Local 35.190000 0.00 4.00 0.00 7,042.001.000000

Base 35.190000 0.00 4.00 0.00 7,042.00

COMMON STOCK USD.01560305104 30 Aug 2010 02 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INCMAIDENFORM BRANDS INC

1,800.000 NHHO Local 26.011600 0.00 72.00 0.00 46,892.881.000000

Base 26.011600 0.00 72.00 0.00 46,892.88

31 Aug 2010 03 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,670.000 NHHO Local 26.539500 0.00 106.80 0.00 70,967.271.000000

Base 26.539500 0.00 106.80 0.00 70,967.27

31 Aug 2010 03 Sep 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,960.000 NHHO Local 26.518200 0.00 88.80 0.00 78,582.671.000000

Base 26.518200 0.00 88.80 0.00 78,582.67

01 Sep 2010 07 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,500.000 NHHO Local 27.249900 0.00 100.00 0.00 68,224.751.000000

Base 27.249900 0.00 100.00 0.00 68,224.75

02 Sep 2010 08 Sep 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

890.000 NHHO Local 27.810000 0.00 26.70 0.00 24,777.601.000000

Base 27.810000 0.00 26.70 0.00 24,777.60

02 Sep 2010 08 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,700.000 NHHO Local 27.702400 0.00 68.00 0.00 47,162.081.000000

Base 27.702400 0.00 68.00 0.00 47,162.08
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03 Sep 2010 09 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,770.000 NHHO Local 27.918500 0.00 110.80 0.00 77,445.051.000000

Base 27.918500 0.00 110.80 0.00 77,445.05

560305104 Total

573.10 0.000.0015,290.000 Local 414,052.30

Base 0.00 573.10 0.00 414,052.30

COMMON STOCK USD.0156035L104 16 Aug 2010 USD/DTCAUTREPAT-STK/$ DIVMAIN STREET CAPITAL CORP

1.140 NHHZ Local 16.342105 0.00 0.00 0.00 18.631.000000

Base 16.342105 0.00 0.00 0.00 18.63

16 Aug 2010 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-1.140 NHHZ Local 16.342105 0.00 0.00 0.00 -18.631.000000

Base 16.342105 0.00 0.00 0.00 -18.63

16 Aug 2010 19 Aug 2010 USD/DTCAUTREPAT-STK/$ DIV

1.140 NHHZ Local 16.342105 0.00 0.00 0.00 18.631.000000

Base 16.342105 0.00 0.00 0.00 18.63

15 Sep 2010 17 Sep 2010 USD/DTCAUTREPAT-STK/$ DIV

24.560 NHHZ Local 15.136400 0.00 0.00 0.00 371.751.000000

Base 15.136400 0.00 0.00 0.00 371.75

56035L104 Total

0.00 0.000.0025.700 Local 390.38

Base 0.00 0.00 0.00 390.38

COMMON STOCK USD.01563571108 29 Sep 2010 OPEN USD/DTC 0.03GUZMAN + COMANITOWOC COMPANY INC

23,040.000 NHIB Local 10.648300 0.00 691.20 0.00 246,028.031.000000

Base 10.648300 0.00 691.20 0.00 246,028.03
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30 Sep 2010 OPEN USD/DTC 0.03GUZMAN + CO

21,510.000 NHIB Local 11.736000 0.00 645.30 0.00 253,086.661.000000

Base 11.736000 0.00 645.30 0.00 253,086.66

563571108 Total

1,336.50 0.000.0044,550.000 Local 499,114.69

Base 0.00 1,336.50 0.00 499,114.69

COMMON STOCK USD.0156418H100 15 Sep 2010 20 Sep 2010 USD/DTC 0.03GUZMAN + COMANPOWER INC

3,160.000 NHIB Local 47.847000 0.00 94.80 0.00 151,291.321.000000

Base 47.847000 0.00 94.80 0.00 151,291.32

16 Sep 2010 21 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

3,190.000 NHIB Local 48.468900 0.00 95.70 0.00 154,711.491.000000

Base 48.468900 0.00 95.70 0.00 154,711.49

20 Sep 2010 23 Sep 2010 USD/DTC 0.03BLAYLOCK + CO INC

3,100.000 NHIB Local 49.373900 0.00 93.00 0.00 153,152.091.000000

Base 49.373900 0.00 93.00 0.00 153,152.09

22 Sep 2010 27 Sep 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INC

40.000 NHIB Local 47.953600 0.00 1.60 0.00 1,919.741.000000

Base 47.953600 0.00 1.60 0.00 1,919.74

56418H100 Total

285.10 0.000.009,490.000 Local 461,074.64

Base 0.00 285.10 0.00 461,074.64

COMMON STOCK USD1.565849106 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMARATHON OIL CORP

420.000 NHHY Local 30.924300 0.00 8.40 0.00 12,996.611.000000

Base 30.924300 0.00 8.40 0.00 12,996.61
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COMMON STOCK576206106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMASSEY ENERGY CO

150.000 NHDM Local 30.581300 0.00 3.00 0.00 4,590.201.000000

Base 30.581300 0.00 3.00 0.00 4,590.20

COMMON STOCK USD.01579064106 30 Jul 2010 04 Aug 2010 USD/DTC 0.04MELVIN SECURITIESMCAFEE INC

33,014.000 NHDZ Local 33.031700 0.00 1,320.56 0.00 1,091,829.101.000000

Base 33.031700 0.00 1,320.56 0.00 1,091,829.10

02 Aug 2010 05 Aug 2010 USD/DTC 0.04MELVIN SECURITIES

99,686.000 NHDZ Local 32.813400 0.00 3,987.44 0.00 3,275,024.031.000000

Base 32.813400 0.00 3,987.44 0.00 3,275,024.03

579064106 Total

5,308.00 0.000.00132,700.000 Local 4,366,853.13

Base 0.00 5,308.00 0.00 4,366,853.13

COMMON STOCK NPV579780206 30 Jul 2010 04 Aug 2010 USD/DTC 0.04RBC CAPITAL MARKETSMCCORMICK + CO NON VTG SHRS

18,564.000 NHDZ Local 39.185300 0.00 742.56 0.00 728,178.471.000000

Base 39.185300 0.00 742.56 0.00 728,178.47

02 Aug 2010 05 Aug 2010 USD/DTC 0.04RBC CAPITAL MARKETS

24,536.000 NHDZ Local 39.664000 0.00 981.44 0.00 974,177.341.000000

Base 39.664000 0.00 981.44 0.00 974,177.34

19 Aug 2010 24 Aug 2010 USD/DTC 0.04BROWN BROTHERS HARRIMAN + CO

19,390.000 NHDZ Local 40.447400 0.00 775.60 0.00 785,050.691.000000

Base 40.447400 0.00 775.60 0.00 785,050.69

20 Aug 2010 25 Aug 2010 USD/DTC 0.02LIQUIDNETINC

18,610.000 NHDZ Local 40.680000 0.00 372.20 0.00 757,427.001.000000

Base 40.680000 0.00 372.20 0.00 757,427.00
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579780206 Total

2,871.80 0.000.0081,100.000 Local 3,244,833.50

Base 0.00 2,871.80 0.00 3,244,833.50

COMMON STOCK USD1.580037109 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMCDERMOTT INTL INC

19,200.000 NHEU Local 13.525500 0.00 384.00 0.00 260,073.601.000000

Base 13.525500 0.00 384.00 0.00 260,073.60

COMMON STOCK USD.01580135101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.MCDONALD S CORP

210.000 NHEU Local 70.753500 0.00 4.20 0.00 14,862.441.000000

Base 70.753500 0.00 4.20 0.00 14,862.44

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 74.450000 0.00 4.00 0.00 14,894.001.000000

Base 74.450000 0.00 4.00 0.00 14,894.00

580135101 Total

8.20 0.000.00410.000 Local 29,756.44

Base 0.00 8.20 0.00 29,756.44

COMMON STOCK USD.01582839106 12 Jul 2010 15 Jul 2010 USD/DTC 0.04CABRERA CAPITAL MARKETSMEAD JOHNSON NUTRITION CO

28,200.000 NHDZ Local 53.971300 0.00 1,128.00 0.00 1,523,118.661.000000

Base 53.971300 0.00 1,128.00 0.00 1,523,118.66

30 Jul 2010 04 Aug 2010 USD/DTC 0.04FIRST ANALYSIS SECURITIES CORP

39,900.000 NHDZ Local 53.454200 0.00 1,596.00 0.00 2,134,418.581.000000

Base 53.454200 0.00 1,596.00 0.00 2,134,418.58

582839106 Total

2,724.00 0.000.0068,100.000 Local 3,657,537.24

Base 0.00 2,724.00 0.00 3,657,537.24
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COMMON STOCK USD.0158502B106 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMEDNAX INC

480.000 NHHY Local 52.481300 0.00 9.60 0.00 25,200.621.000000

Base 52.481300 0.00 9.60 0.00 25,200.62

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 50.941800 0.00 10.00 0.00 25,480.901.000000

Base 50.941800 0.00 10.00 0.00 25,480.90

58502B106 Total

19.60 0.000.00980.000 Local 50,681.52

Base 0.00 19.60 0.00 50,681.52

COMMON STOCK USD.1585055106 08 Sep 2010 13 Sep 2010 USD/DTC 0.04BNY BROKERAGEMEDTRONIC INC

13,750.000 NHDG Local 32.439800 0.00 481.25 0.00 446,528.501.000000

Base 32.439800 0.00 481.25 0.00 446,528.50

COMMON STOCK USD.558933Y105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMERCK + CO. INC.

2,540.000 NHHY Local 34.624000 0.00 50.80 0.00 87,995.761.000000

Base 34.624000 0.00 50.80 0.00 87,995.76

16 Jul 2010 21 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

41,521.000 NHDF Local 36.028500 0.00 1,245.63 0.00 1,497,184.981.000000

Base 36.028500 0.00 1,245.63 0.00 1,497,184.98

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHHY Local 36.609600 0.00 26.00 0.00 47,618.481.000000

Base 36.609600 0.00 26.00 0.00 47,618.48

58933Y105 Total

1,322.43 0.000.0045,361.000 Local 1,632,799.22

Base 0.00 1,322.43 0.00 1,632,799.22
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COMMON STOCK USD1.589433101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMEREDITH CORP

110.000 NHDM Local 32.016900 0.00 2.20 0.00 3,524.061.000000

Base 32.016900 0.00 2.20 0.00 3,524.06

COMMON STOCK USD.01591018809 19 Aug 2010 24 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMETABOLIX INC

590.000 NHDU Local 12.514000 0.00 2.95 0.00 7,386.211.000000

Base 12.514000 0.00 2.95 0.00 7,386.21

COMMON STOCK USD.0159156R108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMETLIFE INC

670.000 NHHY Local 37.197900 0.00 13.40 0.00 24,935.991.000000

Base 37.197900 0.00 13.40 0.00 24,935.99

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

4,450.000 NHDM Local 36.821000 0.00 89.00 0.00 163,942.451.000000

Base 36.821000 0.00 89.00 0.00 163,942.45

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,200.000 NHEU Local 41.197500 0.00 24.00 0.00 49,461.001.000000

Base 41.197500 0.00 24.00 0.00 49,461.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,850.000 NHHY Local 40.958700 0.00 77.00 0.00 157,768.001.000000

Base 40.958700 0.00 77.00 0.00 157,768.00

59156R108 Total

203.40 0.000.0010,170.000 Local 396,107.44

Base 0.00 203.40 0.00 396,107.44

COMMON STOCK591708102 06 Jul 2010 09 Jul 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INCMETROPCS COMMUNICATIONS INC

2,010.000 NHIB Local 8.384600 0.00 80.40 0.00 16,933.451.000000

Base 8.384600 0.00 80.40 0.00 16,933.45
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COMMON STOCK594918104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMICROSOFT CORP

2,060.000 NHHY Local 23.744400 0.00 41.20 0.00 48,954.661.000000

Base 23.744400 0.00 41.20 0.00 48,954.66

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,020.000 NHEU Local 25.727200 0.00 20.40 0.00 26,262.141.000000

Base 25.727200 0.00 20.40 0.00 26,262.14

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHEU Local 24.729400 0.00 16.00 0.00 19,799.521.000000

Base 24.729400 0.00 16.00 0.00 19,799.52

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHY Local 25.340000 0.00 20.00 0.00 25,360.001.000000

Base 25.340000 0.00 20.00 0.00 25,360.00

594918104 Total

97.60 0.000.004,880.000 Local 120,376.32

Base 0.00 97.60 0.00 120,376.32

COMMON STOCK USD.1595112103 02 Sep 2010 08 Sep 2010 USD/DTC 0.02PERSHING LLCMICRON TECHNOLOGY INC

23,600.000 NHEY Local 6.776100 0.00 472.00 0.00 160,387.961.000000

Base 6.776100 0.00 472.00 0.00 160,387.96

COMMON STOCK USD.2595137100 27 Jul 2010 30 Jul 2010 USD/DTC 0.03LOOP CAPITAL MKTS LLCMICROSEMI CORP

4,620.000 NHIB Local 17.116500 0.00 138.60 0.00 79,216.831.000000

Base 17.116500 0.00 138.60 0.00 79,216.83

COMMON STOCK NPV596680108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.MIDDLESEX WATER CO

110.000 NHHZ Local 16.870900 0.00 2.20 0.00 1,858.001.000000

Base 16.870900 0.00 2.20 0.00 1,858.00
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COMMON STOCK USD.01608190104 14 Sep 2010 17 Sep 2010 USD/DTC 0.02ABEL NOSER CORPORATIONMOHAWK INDUSTRIES INC

3,100.000 NHIB Local 49.179300 0.00 62.00 0.00 152,517.831.000000

Base 49.179300 0.00 62.00 0.00 152,517.83

15 Sep 2010 20 Sep 2010 USD/DTC 0.03BLAYLOCK + CO INC

3,060.000 NHIB Local 48.511400 0.00 91.80 0.00 148,536.681.000000

Base 48.511400 0.00 91.80 0.00 148,536.68

16 Sep 2010 21 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

460.000 NHIB Local 48.650600 0.00 4.60 0.00 22,383.881.000000

Base 48.650600 0.00 4.60 0.00 22,383.88

20 Sep 2010 23 Sep 2010 USD/DTC 0.05JEFFERIES+ COMPANY INC

1,180.000 NHIB Local 49.655800 0.00 59.00 0.00 58,652.841.000000

Base 49.655800 0.00 59.00 0.00 58,652.84

608190104 Total

217.40 0.000.007,800.000 Local 382,091.23

Base 0.00 217.40 0.00 382,091.23

COMMON STOCK USD.05608554101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMOLEX INC

760.000 NHDM Local 20.297900 0.00 15.20 0.00 15,441.601.000000

Base 20.297900 0.00 15.20 0.00 15,441.60

COMMON STOCK USD.0161166W101 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMONSANTO CO

200.000 NHEU Local 57.940000 0.00 4.00 0.00 11,592.001.000000

Base 57.940000 0.00 4.00 0.00 11,592.00

COMMON STOCK611742107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMONSTER WORLDWIDE INC

220.000 NHDM Local 13.583200 0.00 4.40 0.00 2,992.701.000000

Base 13.583200 0.00 4.40 0.00 2,992.70



Prepared by State StreetPage 374

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.615394202 15 Sep 2010 20 Sep 2010 USD/DTC 0.04BNY CONVERGEXMOOG INC CLASS A

1,210.000 NHHO Local 34.695500 0.00 48.40 0.00 42,029.961.000000

Base 34.695500 0.00 48.40 0.00 42,029.96

COMMON STOCK USD.01617446448 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMORGAN STANLEY

780.000 NHHY Local 22.904600 0.00 15.60 0.00 17,881.191.000000

Base 22.904600 0.00 15.60 0.00 17,881.19

COMMON STOCK USD.01620076109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMOTOROLA INC

3,870.000 NHHY Local 6.549700 0.00 77.40 0.00 25,424.741.000000

Base 6.549700 0.00 77.40 0.00 25,424.74

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,040.000 NHHY Local 8.279700 0.00 60.80 0.00 25,231.091.000000

Base 8.279700 0.00 60.80 0.00 25,231.09

620076109 Total

138.20 0.000.006,910.000 Local 50,655.83

Base 0.00 138.20 0.00 50,655.83

COMMON STOCK USD1.626717102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMURPHY OIL CORP

40.000 NHDM Local 55.808500 0.00 0.80 0.00 2,233.141.000000

Base 55.808500 0.00 0.80 0.00 2,233.14

COMMON STOCK USD.0162886E108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.NCR CORPORATION

1,210.000 NHEU Local 14.129800 0.00 24.20 0.00 17,121.261.000000

Base 14.129800 0.00 24.20 0.00 17,121.26

COMMON STOCK62912R107 09 Jul 2010 13 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVNGP CAPITAL RESOURCES CO

26.587 NHHZ Local 7.794410 0.00 0.00 0.00 207.231.000000

Base 7.794410 0.00 0.00 0.00 207.23
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COMMON STOCK USD.01637071101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONAL OILWELL VARCO INC

750.000 NHHY Local 33.622700 0.00 15.00 0.00 25,232.031.000000

Base 33.622700 0.00 15.00 0.00 25,232.03

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

610.000 NHHY Local 41.561200 0.00 12.20 0.00 25,364.531.000000

Base 41.561200 0.00 12.20 0.00 25,364.53

637071101 Total

27.20 0.000.001,360.000 Local 50,596.56

Base 0.00 27.20 0.00 50,596.56

REIT USD.01637417106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL RETAIL PROPERTIES

300.000 NHHZ Local 23.620000 0.00 6.00 0.00 7,092.001.000000

Base 23.620000 0.00 6.00 0.00 7,092.00

COMMON STOCK64126X201 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.NEUSTAR INC CLASS A

730.000 NHEU Local 23.116300 0.00 14.60 0.00 16,889.501.000000

Base 23.116300 0.00 14.60 0.00 16,889.50

LIMITED PARTNERSHIP648992998 02 Aug 2010 02 Aug 2010 USD/BOSCAPITAL CALLKPS SPECIAL SITUATIONS FND III

1,255,024.790 NHEL Local 1.000000 0.00 0.00 0.00 1,255,024.791.000000

Base 1.000000 0.00 0.00 0.00 1,255,024.79

10 Aug 2010 10 Aug 2010 USD/BOSCAPITAL CALL

1,058,898.310 NHEL Local 1.000000 0.00 0.00 0.00 1,058,898.311.000000

Base 1.000000 0.00 0.00 0.00 1,058,898.31

648992998 Total

0.00 0.000.002,313,923.100 Local 2,313,923.10

Base 0.00 0.00 0.00 2,313,923.10
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COMMON STOCK USD.01649445103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEW YORK COMMUNITY BANCORP

1,650.000 NHHY Local 15.321500 0.00 33.00 0.00 25,313.481.000000

Base 15.321500 0.00 33.00 0.00 25,313.48

COMMON STOCK USD.01651290108 20 Aug 2010 25 Aug 2010 USD/DTC 0.04SIMMONS +COMPANY INTERNATIONALNEWFIELD EXPLORATION CO

9,800.000 NHDZ Local 49.354900 0.00 392.00 0.00 484,070.021.000000

Base 49.354900 0.00 392.00 0.00 484,070.02

COMMON STOCK NPV651587107 29 Sep 2010 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCNEWMARKET CORP

1,695.000 NHDU Local 114.700100 0.00 8.48 0.00 194,425.151.000000

Base 114.700100 0.00 8.48 0.00 194,425.15

COMMON STOCK USD1.6651639106 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWMONT MINING CORP

200.000 NHEU Local 60.335000 0.00 4.00 0.00 12,071.001.000000

Base 60.335000 0.00 4.00 0.00 12,071.00

COMMON STOCK USD.0165248E104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWS CORP CL A

1,470.000 NHHY Local 12.157600 0.00 29.40 0.00 17,901.071.000000

Base 12.157600 0.00 29.40 0.00 17,901.07

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,820.000 NHHY Local 13.800000 0.00 36.40 0.00 25,152.401.000000

Base 13.800000 0.00 36.40 0.00 25,152.40

65248E104 Total

65.80 0.000.003,290.000 Local 43,053.47

Base 0.00 65.80 0.00 43,053.47

COMMON STOCK USD.0165339F101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEXTERA ENERGY INC

330.000 NHHY Local 49.354800 0.00 6.60 0.00 16,293.681.000000

Base 49.354800 0.00 6.60 0.00 16,293.68



Prepared by State StreetPage 377

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

450.000 NHHY Local 55.200000 0.00 9.00 0.00 24,849.001.000000

Base 55.200000 0.00 9.00 0.00 24,849.00

65339F101 Total

15.60 0.000.00780.000 Local 41,142.68

Base 0.00 15.60 0.00 41,142.68

COMMON STOCK USD2.5654086107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.NICOR INC

170.000 NHHZ Local 45.072900 0.00 3.40 0.00 7,665.791.000000

Base 45.072900 0.00 3.40 0.00 7,665.79

COMMON STOCK NPV654106103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.NIKE INC  CL B

230.000 NHEU Local 74.232600 0.00 4.60 0.00 17,078.101.000000

Base 74.232600 0.00 4.60 0.00 17,078.10

COMMON STOCK655044105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNOBLE ENERGY INC

400.000 NHHY Local 62.650000 0.00 8.00 0.00 25,068.001.000000

Base 62.650000 0.00 8.00 0.00 25,068.00

COMMON STOCK NPV655663102 20 Jul 2010 23 Jul 2010 USD/DTC 0.02ABEL NOSER CORPORATIONNORDSON CORP

10.000 NHIB Local 58.350100 0.00 0.20 0.00 583.701.000000

Base 58.350100 0.00 0.20 0.00 583.70

27 Jul 2010 30 Jul 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INC

290.000 NHIB Local 63.824000 0.00 11.60 0.00 18,520.561.000000

Base 63.824000 0.00 11.60 0.00 18,520.56

655663102 Total

11.80 0.000.00300.000 Local 19,104.26

Base 0.00 11.80 0.00 19,104.26
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COMMON STOCK NPV655664100 26 Jul 2010 29 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJRNORDSTROM INC

1,980.000 NHIB Local 34.719100 0.00 99.00 0.00 68,842.821.000000

Base 34.719100 0.00 99.00 0.00 68,842.82

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

420.000 NHEU Local 34.883800 0.00 8.40 0.00 14,659.601.000000

Base 34.883800 0.00 8.40 0.00 14,659.60

655664100 Total

107.40 0.000.002,400.000 Local 83,502.42

Base 0.00 107.40 0.00 83,502.42

COMMON STOCK USD1.655844108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNORFOLK SOUTHERN CORP

300.000 NHHY Local 50.373300 0.00 6.00 0.00 15,117.991.000000

Base 50.373300 0.00 6.00 0.00 15,117.99

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 59.250000 0.00 8.00 0.00 23,708.001.000000

Base 59.250000 0.00 8.00 0.00 23,708.00

655844108 Total

14.00 0.000.00700.000 Local 38,825.99

Base 0.00 14.00 0.00 38,825.99

ADR66987V109 07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & CONOVARTIS AG ADR

3,200.000 NHEY Local 49.157000 0.00 64.00 0.00 157,366.401.000000

Base 49.157000 0.00 64.00 0.00 157,366.40

COMMON STOCK USD.1670006105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNOVELL INC

210.000 NHDM Local 6.162900 0.00 4.20 0.00 1,298.411.000000

Base 6.162900 0.00 4.20 0.00 1,298.41



Prepared by State StreetPage 379

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK67018T105 02 Jul 2010 08 Jul 2010 USD/DTC 0.03HEEVERS &CO. INC.NU SKIN ENTERPRISES INC   A

3,900.000 NHHO Local 24.526600 0.00 117.00 0.00 95,770.741.000000

Base 24.526600 0.00 117.00 0.00 95,770.74

30 Jul 2010 04 Aug 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION CO

1,900.000 NHHO Local 28.718600 0.00 76.00 0.00 54,641.341.000000

Base 28.718600 0.00 76.00 0.00 54,641.34

04 Aug 2010 09 Aug 2010 USD/DTC 0.04ISI GROUPINC

900.000 NHHO Local 28.527500 0.00 36.00 0.00 25,710.751.000000

Base 28.527500 0.00 36.00 0.00 25,710.75

67018T105 Total

229.00 0.000.006,700.000 Local 176,122.83

Base 0.00 229.00 0.00 176,122.83

COMMON STOCK67066G104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNVIDIA CORP

40.000 NHDM Local 10.408500 0.00 0.80 0.00 417.141.000000

Base 10.408500 0.00 0.80 0.00 417.14

COMMON STOCK USD.0167103H107 20 Aug 2010 25 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCO REILLY AUTOMOTIVE INC

12,552.000 NHDZ Local 47.567700 0.00 502.08 0.00 597,571.851.000000

Base 47.567700 0.00 502.08 0.00 597,571.85

23 Aug 2010 26 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,048.000 NHDZ Local 47.932400 0.00 81.92 0.00 98,247.481.000000

Base 47.932400 0.00 81.92 0.00 98,247.48

67103H107 Total

584.00 0.000.0014,600.000 Local 695,819.33

Base 0.00 584.00 0.00 695,819.33
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COMMON STOCK USD.01671074102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.OYO GEOSPACE CORP

110.000 NHHZ Local 54.000000 0.00 2.20 0.00 5,942.201.000000

Base 54.000000 0.00 2.20 0.00 5,942.20

COMMON STOCK USD.2674599105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOCCIDENTAL PETROLEUM CORP

530.000 NHHY Local 76.695500 0.00 10.60 0.00 40,659.221.000000

Base 76.695500 0.00 10.60 0.00 40,659.22

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 78.860000 0.00 6.00 0.00 23,664.001.000000

Base 78.860000 0.00 6.00 0.00 23,664.00

674599105 Total

16.60 0.000.00830.000 Local 64,323.22

Base 0.00 16.60 0.00 64,323.22

COMMON STOCK USD.01676220106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOFFICE DEPOT INC

230.000 NHDM Local 4.565800 0.00 4.60 0.00 1,054.731.000000

Base 4.565800 0.00 4.60 0.00 1,054.73

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,580.000 NHEU Local 4.743600 0.00 71.60 0.00 17,053.691.000000

Base 4.743600 0.00 71.60 0.00 17,053.69

676220106 Total

76.20 0.000.003,810.000 Local 18,108.42

Base 0.00 76.20 0.00 18,108.42

COMMON STOCK USD1.680665205 22 Sep 2010 27 Sep 2010 USD/DTC 0.05BNY CONVERGEX LJROLIN CORP

11,430.000 NHIB Local 20.052700 0.00 571.50 0.00 229,773.861.000000

Base 20.052700 0.00 571.50 0.00 229,773.86
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REIT USD.1681936100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.OMEGA HEALTHCARE INVESTORS

260.000 NHHZ Local 22.492300 0.00 5.20 0.00 5,853.201.000000

Base 22.492300 0.00 5.20 0.00 5,853.20

COMMON STOCK68213N109 29 Sep 2010 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INCOMNICELL INC

8,670.000 NHDY Local 12.867600 0.00 260.10 0.00 111,822.191.000000

Base 12.867600 0.00 260.10 0.00 111,822.19

COMMON STOCK USD.01682680103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSONEOK INC

590.000 NHHY Local 42.674100 0.00 11.80 0.00 25,189.521.000000

Base 42.674100 0.00 11.80 0.00 25,189.52

15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.

6,460.000 NHDM Local 45.977800 0.00 129.20 0.00 297,145.791.000000

Base 45.977800 0.00 129.20 0.00 297,145.79

682680103 Total

141.00 0.000.007,050.000 Local 322,335.31

Base 0.00 141.00 0.00 322,335.31

COMMON STOCK USD.0168389X105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.ORACLE CORP

760.000 NHEU Local 24.524500 0.00 15.20 0.00 18,653.821.000000

Base 24.524500 0.00 15.20 0.00 18,653.82

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHEU Local 25.211300 0.00 12.00 0.00 15,138.781.000000

Base 25.211300 0.00 12.00 0.00 15,138.78

68389X105 Total

27.20 0.000.001,360.000 Local 33,792.60

Base 0.00 27.20 0.00 33,792.60
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COMMON STOCK USD.01685564106 19 Aug 2010 24 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCORBITAL SCIENCES CORP

23,510.000 NHDU Local 13.636200 0.00 117.55 0.00 320,704.611.000000

Base 13.636200 0.00 117.55 0.00 320,704.61

COMMON STOCK USD1.68618W100 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ORIENTAL FINANCIAL GROUP

3,900.000 NHHZ Local 13.600000 0.00 78.00 0.00 53,118.001.000000

Base 13.600000 0.00 78.00 0.00 53,118.00

COMMON STOCK USD.0168633D103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.ORITANI FINANCIAL CORP

6,600.000 NHHZ Local 10.017400 0.00 132.00 0.00 66,246.841.000000

Base 10.017400 0.00 132.00 0.00 66,246.84

COMMON STOCK686688102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSORMAT TECHNOLOGIES INC

910.000 NHHY Local 27.930700 0.00 18.20 0.00 25,435.141.000000

Base 27.930700 0.00 18.20 0.00 25,435.14

COMMON STOCK690742101 14 Jul 2010 19 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJROWENS CORNING

1,530.000 NHIB Local 29.830600 0.00 76.50 0.00 45,717.321.000000

Base 29.830600 0.00 76.50 0.00 45,717.32

COMMON STOCK NPV69331C108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSP G + E CORP

620.000 NHHY Local 41.183200 0.00 12.40 0.00 25,545.981.000000

Base 41.183200 0.00 12.40 0.00 25,545.98

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 45.000000 0.00 12.00 0.00 27,012.001.000000

Base 45.000000 0.00 12.00 0.00 27,012.00

69331C108 Total

24.40 0.000.001,220.000 Local 52,557.98

Base 0.00 24.40 0.00 52,557.98
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COMMON STOCK69344F106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PMC   SIERRA INC

2,050.000 NHEU Local 8.156600 0.00 41.00 0.00 16,762.031.000000

Base 8.156600 0.00 41.00 0.00 16,762.03

COMMON STOCK USD5.693475105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPNC FINANCIAL SERVICES GROUP

430.000 NHHY Local 56.603000 0.00 8.60 0.00 24,347.891.000000

Base 56.603000 0.00 8.60 0.00 24,347.89

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

450.000 NHHY Local 55.643300 0.00 9.00 0.00 25,048.491.000000

Base 55.643300 0.00 9.00 0.00 25,048.49

693475105 Total

17.60 0.000.00880.000 Local 49,396.38

Base 0.00 17.60 0.00 49,396.38

COMMON STOCK USD.0169351T106 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.PPL CORPORATION

5,620.000 NHDM Local 25.957600 0.00 112.40 0.00 145,994.111.000000

Base 25.957600 0.00 112.40 0.00 145,994.11

05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

8,920.000 NHHY Local 26.661700 0.00 178.40 0.00 238,000.761.000000

Base 26.661700 0.00 178.40 0.00 238,000.76

69351T106 Total

290.80 0.000.0014,540.000 Local 383,994.87

Base 0.00 290.80 0.00 383,994.87

COMMON STOCK USD.01698657103 04 Aug 2010 09 Aug 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.PANTRY INC

2,100.000 NHHO Local 19.514100 0.00 84.00 0.00 41,063.611.000000

Base 19.514100 0.00 84.00 0.00 41,063.61
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05 Aug 2010 10 Aug 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

2,300.000 NHHO Local 20.886500 0.00 69.00 0.00 48,107.951.000000

Base 20.886500 0.00 69.00 0.00 48,107.95

05 Aug 2010 10 Aug 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

10,500.000 NHHO Local 20.577000 0.00 420.00 0.00 216,478.501.000000

Base 20.577000 0.00 420.00 0.00 216,478.50

06 Aug 2010 11 Aug 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,600.000 NHHO Local 21.085400 0.00 104.00 0.00 54,926.041.000000

Base 21.085400 0.00 104.00 0.00 54,926.04

06 Aug 2010 11 Aug 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

3,000.000 NHHO Local 21.128100 0.00 90.00 0.00 63,474.301.000000

Base 21.128100 0.00 90.00 0.00 63,474.30

20 Aug 2010 25 Aug 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

900.000 NHHO Local 19.136000 0.00 36.00 0.00 17,258.401.000000

Base 19.136000 0.00 36.00 0.00 17,258.40

24 Aug 2010 27 Aug 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

750.000 NHHO Local 19.092300 0.00 30.00 0.00 14,349.231.000000

Base 19.092300 0.00 30.00 0.00 14,349.23

25 Aug 2010 30 Aug 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,770.000 NHHO Local 19.123800 0.00 110.80 0.00 53,083.731.000000

Base 19.123800 0.00 110.80 0.00 53,083.73

698657103 Total

943.80 0.000.0024,920.000 Local 508,741.76

Base 0.00 943.80 0.00 508,741.76
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COMMON STOCK NPV700658107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PARK NATIONAL CORP

100.000 NHHZ Local 67.000000 0.00 2.00 0.00 6,702.001.000000

Base 67.000000 0.00 2.00 0.00 6,702.00

COMMON STOCK USD.01704549104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPEABODY ENERGY CORP

640.000 NHHY Local 40.174400 0.00 12.80 0.00 25,724.421.000000

Base 40.174400 0.00 12.80 0.00 25,724.42

REIT USD.0170509V100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PEBBLEBROOK HOTEL TRUST

3,700.000 NHHZ Local 18.986100 0.00 74.00 0.00 70,322.571.000000

Base 18.986100 0.00 74.00 0.00 70,322.57

COMMON STOCK USD.01705573103 06 Jul 2010 09 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCPEGASYSTEMS INC

4,470.000 NHIB Local 31.046800 0.00 44.70 0.00 138,823.901.000000

Base 31.046800 0.00 44.70 0.00 138,823.90

07 Jul 2010 12 Jul 2010 USD/DTC 0.02LIQUIDNETINC

1,330.000 NHIB Local 30.855000 0.00 26.60 0.00 41,063.751.000000

Base 30.855000 0.00 26.60 0.00 41,063.75

07 Jul 2010 12 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,510.000 NHIB Local 31.228600 0.00 15.10 0.00 47,170.291.000000

Base 31.228600 0.00 15.10 0.00 47,170.29

08 Jul 2010 13 Jul 2010 USD/DTC 0.02LIQUIDNETINC

1,000.000 NHIB Local 32.000000 0.00 20.00 0.00 32,020.001.000000

Base 32.000000 0.00 20.00 0.00 32,020.00

08 Jul 2010 13 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,070.000 NHIB Local 31.927100 0.00 10.70 0.00 34,172.701.000000

Base 31.927100 0.00 10.70 0.00 34,172.70
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27 Jul 2010 30 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJR

2,330.000 NHIB Local 33.110200 0.00 116.50 0.00 77,263.271.000000

Base 33.110200 0.00 116.50 0.00 77,263.27

14 Sep 2010 17 Sep 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INC

840.000 NHIB Local 24.333400 0.00 33.60 0.00 20,473.661.000000

Base 24.333400 0.00 33.60 0.00 20,473.66

705573103 Total

267.20 0.000.0012,550.000 Local 390,987.57

Base 0.00 267.20 0.00 390,987.57

COMMON STOCK708062104 01 Jul 2010 12 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVPENNANTPARK INVESTMENT CORP

7.416 NHHZ Local 9.501078 0.00 0.00 0.00 70.461.000000

Base 9.501078 0.00 0.00 0.00 70.46

COMMON STOCK713448108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPEPSICO INC

560.000 NHHY Local 61.357900 0.00 11.20 0.00 34,371.621.000000

Base 61.357900 0.00 11.20 0.00 34,371.62

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

180.000 NHEU Local 66.304400 0.00 3.60 0.00 11,938.391.000000

Base 66.304400 0.00 3.60 0.00 11,938.39

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHEU Local 66.157500 0.00 2.00 0.00 6,617.751.000000

Base 66.157500 0.00 2.00 0.00 6,617.75

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHHY Local 66.243100 0.00 5.80 0.00 19,216.301.000000

Base 66.243100 0.00 5.80 0.00 19,216.30
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713448108 Total

22.60 0.000.001,130.000 Local 72,144.06

Base 0.00 22.60 0.00 72,144.06

COMMON STOCK NPV714290103 19 Jul 2010 22 Jul 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.PERRIGO CO

19,480.000 NHDZ Local 55.206600 0.00 779.20 0.00 1,076,203.771.000000

Base 55.206600 0.00 779.20 0.00 1,076,203.77

19 Jul 2010 22 Jul 2010 USD/DTC 0.02LIQUIDNETINC

13,920.000 NHDZ Local 55.215500 0.00 278.40 0.00 768,878.161.000000

Base 55.215500 0.00 278.40 0.00 768,878.16

06 Aug 2010 11 Aug 2010 USD/DTC 0.04GARDNER RICH & CO

51,200.000 NHDZ Local 57.639700 0.00 2,048.00 0.00 2,953,200.641.000000

Base 57.639700 0.00 2,048.00 0.00 2,953,200.64

714290103 Total

3,105.60 0.000.0084,600.000 Local 4,798,282.57

Base 0.00 3,105.60 0.00 4,798,282.57

COMMON STOCK USD.01716578109 12 Aug 2010 17 Aug 2010 USD/DTC 0.03PULSE TRADING LLCPETROLEUM DEVELOPMENT CORP

5,420.000 NHDY Local 25.355600 0.00 162.60 0.00 137,589.951.000000

Base 25.355600 0.00 162.60 0.00 137,589.95

COMMON STOCK716768106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PETSMART INC

310.000 NHEU Local 31.512900 0.00 6.20 0.00 9,775.201.000000

Base 31.512900 0.00 6.20 0.00 9,775.20

LP716999933 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTPERSHING SQUARE LP

2,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 2,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 2,000,000.00
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COMMON STOCK USD.05717081103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPFIZER INC

6,570.000 NHHY Local 14.261300 0.00 131.40 0.00 93,828.141.000000

Base 14.261300 0.00 131.40 0.00 93,828.14

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,300.000 NHHY Local 17.099800 0.00 66.00 0.00 56,495.341.000000

Base 17.099800 0.00 66.00 0.00 56,495.34

717081103 Total

197.40 0.000.009,870.000 Local 150,323.48

Base 0.00 197.40 0.00 150,323.48

COMMON STOCK NPV718172109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPHILIP MORRIS INTERNATIONAL

540.000 NHHY Local 46.757400 0.00 10.80 0.00 25,259.801.000000

Base 46.757400 0.00 10.80 0.00 25,259.80

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHEU Local 52.271300 0.00 6.20 0.00 16,210.301.000000

Base 52.271300 0.00 6.20 0.00 16,210.30

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 54.757500 0.00 4.00 0.00 10,955.501.000000

Base 54.757500 0.00 4.00 0.00 10,955.50

718172109 Total

21.00 0.000.001,050.000 Local 52,425.60

Base 0.00 21.00 0.00 52,425.60

COMMON STOCK NPV720186105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PIEDMONT NATURAL GAS CO

290.000 NHHZ Local 28.070000 0.00 5.80 0.00 8,146.101.000000

Base 28.070000 0.00 5.80 0.00 8,146.10
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COMMON STOCK NPV723484101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPINNACLE WEST CAPITAL

260.000 NHDM Local 39.906200 0.00 5.20 0.00 10,380.811.000000

Base 39.906200 0.00 5.20 0.00 10,380.81

COMMON STOCK USD.01729132100 07 Jul 2010 12 Jul 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDPLEXUS CORP

4,990.000 NHDU Local 27.609600 0.00 24.95 0.00 137,796.851.000000

Base 27.609600 0.00 24.95 0.00 137,796.85

08 Jul 2010 13 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,390.000 NHDU Local 28.067000 0.00 31.95 0.00 179,380.081.000000

Base 28.067000 0.00 31.95 0.00 179,380.08

26 Aug 2010 31 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,537.000 NHEX Local 22.666300 0.00 141.48 0.00 80,312.181.000000

Base 22.666300 0.00 141.48 0.00 80,312.18

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

11.000 NHEX Local 23.250000 0.00 0.22 0.00 255.971.000000

Base 23.250000 0.00 0.22 0.00 255.97

729132100 Total

198.60 0.000.0014,928.000 Local 397,745.08

Base 0.00 198.60 0.00 397,745.08

COMMON STOCK USD.01731572103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPOLO RALPH LAUREN CORP

430.000 NHDM Local 80.598100 0.00 8.60 0.00 34,665.781.000000

Base 80.598100 0.00 8.60 0.00 34,665.78

COMMON STOCK73172K104 13 Jul 2010 16 Jul 2010 USD/DTCKNIGHT DIRECT LLCPOLYCOM INC

4,130.000 NHDU Local 30.534300 0.00 18.58 0.00 126,125.241.000000

Base 30.534300 0.00 18.58 0.00 126,125.24
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13 Jul 2010 16 Jul 2010 USD/DTC 0.02LIQUIDNETINC

5,290.000 NHDU Local 30.531700 0.00 90.46 0.00 161,603.151.000000

Base 30.531700 0.00 90.46 0.00 161,603.15

73172K104 Total

109.04 0.000.009,420.000 Local 287,728.39

Base 0.00 109.04 0.00 287,728.39

COMMON STOCK USD.0173179V103 18 Aug 2010 18 Aug 2010 USD/DTCSTOCK DISTRIBUTIONPOLYPORE INTERNATIONAL INC

12,000.000 NHEL Local 29.030000 0.00 0.00 0.00 348,360.001.000000

Base 29.030000 0.00 0.00 0.00 348,360.00

COMMON STOCK USD6.733174106 05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPOPULAR INC

32,970.000 NHHY Local 2.707900 0.00 659.40 0.00 89,938.861.000000

Base 2.707900 0.00 659.40 0.00 89,938.86

COMMON STOCK NPV736233107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PORTER BANCORP INC

550.000 NHHZ Local 11.248200 0.00 11.00 0.00 6,197.511.000000

Base 11.248200 0.00 11.00 0.00 6,197.51

COMMON STOCK NPV736508847 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PORTLAND GENERAL ELECTRIC CO

310.000 NHHZ Local 19.549800 0.00 6.20 0.00 6,066.641.000000

Base 19.549800 0.00 6.20 0.00 6,066.64

COMMON STOCK USD.0174005P104 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPRAXAIR INC

100.000 NHEU Local 87.182500 0.00 2.00 0.00 8,720.251.000000

Base 87.182500 0.00 2.00 0.00 8,720.25

COMMON STOCK NPV740189105 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PRECISION CASTPARTS CORP

131.000 NHEU Local 125.591500 0.00 2.62 0.00 16,455.111.000000

Base 125.591500 0.00 2.62 0.00 16,455.11
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COMMON STOCK USD.0174267C106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PROASSURANCE CORP

110.000 NHHZ Local 59.320900 0.00 2.20 0.00 6,527.501.000000

Base 59.320900 0.00 2.20 0.00 6,527.50

COMMON STOCK USD1.742718109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROCTER + GAMBLE CO/THE

2,200.000 NHHY Local 59.119500 0.00 44.00 0.00 130,106.901.000000

Base 59.119500 0.00 44.00 0.00 130,106.90

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,120.000 NHHY Local 60.642000 0.00 22.40 0.00 67,941.441.000000

Base 60.642000 0.00 22.40 0.00 67,941.44

742718109 Total

66.40 0.000.003,320.000 Local 198,048.34

Base 0.00 66.40 0.00 198,048.34

COMMON STOCK NPV743263105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROGRESS ENERGY INC

640.000 NHHY Local 39.665900 0.00 12.80 0.00 25,398.981.000000

Base 39.665900 0.00 12.80 0.00 25,398.98

COMMON STOCK USD.01743312100 28 Sep 2010 OPEN USD/DTC 0.04SIDOTI + COMPANY LLCPROGRESS SOFTWARE CORP

4,903.000 NHEX Local 33.020900 0.00 196.12 0.00 162,097.591.000000

Base 33.020900 0.00 196.12 0.00 162,097.59

COMMON STOCK USD1.743315103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROGRESSIVE CORP

1,350.000 NHHY Local 18.661900 0.00 27.00 0.00 25,220.571.000000

Base 18.661900 0.00 27.00 0.00 25,220.57

COMMON STOCK74348T102 30 Jul 2010 30 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVPROSPECT CAPITAL CORP

11.143 NHHZ Local 9.799874 0.00 0.00 0.00 109.201.000000

Base 9.799874 0.00 0.00 0.00 109.20
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04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,140.000 NHHZ Local 9.924200 0.00 22.80 0.00 11,336.391.000000

Base 9.924200 0.00 22.80 0.00 11,336.39

31 Aug 2010 31 Aug 2010 USD/DTCAUTREPAT-STK/$ DIV

8.822 NHHZ Local 9.294944 0.00 0.00 0.00 82.001.000000

Base 9.294944 0.00 0.00 0.00 82.00

74348T102 Total

22.80 0.000.001,159.965 Local 11,527.59

Base 0.00 22.80 0.00 11,527.59

COMMON STOCK USD1.743606105 13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINETPROSPERITY BANCSHARES INC

400.000 NHHO Local 35.250000 0.00 8.00 0.00 14,108.001.000000

Base 35.250000 0.00 8.00 0.00 14,108.00

30 Jul 2010 04 Aug 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,100.000 NHHO Local 33.944800 0.00 44.00 0.00 37,383.281.000000

Base 33.944800 0.00 44.00 0.00 37,383.28

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

180.000 NHHZ Local 34.141700 0.00 3.60 0.00 6,149.111.000000

Base 34.141700 0.00 3.60 0.00 6,149.11

743606105 Total

55.60 0.000.001,680.000 Local 57,640.39

Base 0.00 55.60 0.00 57,640.39

COMMON STOCK USD.01744320102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPRUDENTIAL FINANCIAL INC

380.000 NHHY Local 54.221600 0.00 7.60 0.00 20,611.811.000000

Base 54.221600 0.00 7.60 0.00 20,611.81
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14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

460.000 NHHY Local 54.787800 0.00 9.20 0.00 25,211.591.000000

Base 54.787800 0.00 9.20 0.00 25,211.59

744320102 Total

16.80 0.000.00840.000 Local 45,823.40

Base 0.00 16.80 0.00 45,823.40

COMMON STOCK NPV744573106 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPUBLIC SERVICE ENTERPRISE GP

420.000 NHHY Local 31.571400 0.00 8.40 0.00 13,268.391.000000

Base 31.571400 0.00 8.40 0.00 13,268.39

02 Sep 2010 08 Sep 2010 USD/DTC 0.02LIQUIDNETINC

88,100.000 NHDF Local 32.515000 0.00 1,321.50 0.00 2,865,893.001.000000

Base 32.515000 0.00 1,321.50 0.00 2,865,893.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 32.120000 0.00 16.00 0.00 25,712.001.000000

Base 32.120000 0.00 16.00 0.00 25,712.00

744573106 Total

1,345.90 0.000.0089,320.000 Local 2,904,873.39

Base 0.00 1,345.90 0.00 2,904,873.39

COMMON STOCK747277101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSQLOGIC CORP

280.000 NHDM Local 15.974300 0.00 5.60 0.00 4,478.401.000000

Base 15.974300 0.00 5.60 0.00 4,478.40

COMMON STOCK747525103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.QUALCOMM INC

330.000 NHEU Local 38.453900 0.00 6.60 0.00 12,696.391.000000

Base 38.453900 0.00 6.60 0.00 12,696.39
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13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 41.115000 0.00 4.00 0.00 8,227.001.000000

Base 41.115000 0.00 4.00 0.00 8,227.00

747525103 Total

10.60 0.000.00530.000 Local 20,923.39

Base 0.00 10.60 0.00 20,923.39

COMMON STOCK NPV748356102 06 Jul 2010 09 Jul 2010 USD/DTC 0.04DIRECT ACCESS PARTNERS LLCQUESTAR CORP

38,421.000 NHEZ Local 15.301600 0.00 1,536.84 0.00 589,439.611.000000

Base 15.301600 0.00 1,536.84 0.00 589,439.61

COMMON STOCK USD.0174837R104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.QUICKSILVER RESOURCES INC

1,270.000 NHEU Local 13.206900 0.00 25.40 0.00 16,798.161.000000

Base 13.206900 0.00 25.40 0.00 16,798.16

COMMON STOCK74838J101 02 Aug 2010 05 Aug 2010 USD/DTC 0.02INSTINETQUIDEL CORP

1,100.000 NHHO Local 12.637400 0.00 22.00 0.00 13,923.141.000000

Base 12.637400 0.00 22.00 0.00 13,923.14

REIT USD.01749227104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.RAIT FINANCIAL TRUST

2,940.000 NHHZ Local 2.060000 0.00 58.80 0.00 6,115.201.000000

Base 2.060000 0.00 58.80 0.00 6,115.20

COMMON STOCK USD.01749388104 24 Aug 2010 27 Aug 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYRC2 CORP

1,700.000 NHDX Local 18.331400 0.00 51.00 0.00 31,214.381.000000

Base 18.331400 0.00 51.00 0.00 31,214.38

25 Aug 2010 30 Aug 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

400.000 NHDX Local 18.218600 0.00 12.00 0.00 7,299.441.000000

Base 18.218600 0.00 12.00 0.00 7,299.44
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26 Aug 2010 31 Aug 2010 USD/DTC 0.01KNIGHT DIRECT LLC

1,950.000 NHDX Local 18.369600 0.00 13.65 0.00 35,834.371.000000

Base 18.369600 0.00 13.65 0.00 35,834.37

27 Aug 2010 01 Sep 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,450.000 NHDX Local 18.449500 0.00 43.50 0.00 26,795.281.000000

Base 18.449500 0.00 43.50 0.00 26,795.28

31 Aug 2010 03 Sep 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

2,600.000 NHDX Local 18.384400 0.00 78.00 0.00 47,877.441.000000

Base 18.384400 0.00 78.00 0.00 47,877.44

22 Sep 2010 27 Sep 2010 USD/DTC 0.01KNIGHT DIRECT LLC

300.000 NHDX Local 18.963200 0.00 2.10 0.00 5,691.061.000000

Base 18.963200 0.00 2.10 0.00 5,691.06

22 Sep 2010 27 Sep 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

12,150.000 NHDX Local 19.003200 0.00 364.50 0.00 231,253.381.000000

Base 19.003200 0.00 364.50 0.00 231,253.38

23 Sep 2010 28 Sep 2010 USD/DTC 0.01KNIGHT DIRECT LLC

1,100.000 NHDX Local 18.973000 0.00 7.70 0.00 20,878.001.000000

Base 18.973000 0.00 7.70 0.00 20,878.00

749388104 Total

572.45 0.000.0021,650.000 Local 406,843.35

Base 0.00 572.45 0.00 406,843.35

COMMON STOCK750086100 24 Sep 2010 29 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCRACKSPACE HOSTING INC

80.000 NHIB Local 24.383200 0.00 0.80 0.00 1,951.461.000000

Base 24.383200 0.00 0.80 0.00 1,951.46
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COMMON STOCK USD1.750438103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRADIOSHACK CORP

1,220.000 NHHY Local 20.103100 0.00 24.40 0.00 24,550.181.000000

Base 20.103100 0.00 24.40 0.00 24,550.18

COMMON STOCK75130P109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.RAM ENERGY RESOURCES INC

2,940.000 NHHZ Local 1.959300 0.00 58.80 0.00 5,819.141.000000

Base 1.959300 0.00 58.80 0.00 5,819.14

COMMON STOCK USD.0175281A109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRANGE RESOURCES CORP

160.000 NHDM Local 37.182500 0.00 3.20 0.00 5,952.401.000000

Base 37.182500 0.00 3.20 0.00 5,952.40

20 Aug 2010 25 Aug 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

12,800.000 NHDZ Local 33.452500 0.00 512.00 0.00 428,704.001.000000

Base 33.452500 0.00 512.00 0.00 428,704.00

75281A109 Total

515.20 0.000.0012,960.000 Local 434,656.40

Base 0.00 515.20 0.00 434,656.40

COMMON STOCK USD.01755111507 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRAYTHEON COMPANY

310.000 NHHY Local 47.410600 0.00 6.20 0.00 14,703.491.000000

Base 47.410600 0.00 6.20 0.00 14,703.49

REIT USD.01758075402 09 Sep 2010 14 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCREDWOOD TRUST INC

2,779.000 NHDU Local 14.200200 0.00 13.90 0.00 39,476.261.000000

Base 14.200200 0.00 13.90 0.00 39,476.26

10 Sep 2010 15 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,143.000 NHDU Local 14.293100 0.00 30.72 0.00 87,833.231.000000

Base 14.293100 0.00 30.72 0.00 87,833.23
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13 Sep 2010 16 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

639.000 NHDU Local 14.575300 0.00 3.20 0.00 9,316.821.000000

Base 14.575300 0.00 3.20 0.00 9,316.82

13 Sep 2010 16 Sep 2010 USD/DTC 0.02LIQUIDNETINC

1,226.000 NHDU Local 14.585000 0.00 20.47 0.00 17,901.681.000000

Base 14.585000 0.00 20.47 0.00 17,901.68

14 Sep 2010 17 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,328.000 NHDU Local 14.560900 0.00 26.64 0.00 77,607.121.000000

Base 14.560900 0.00 26.64 0.00 77,607.12

16 Sep 2010 21 Sep 2010 USD/DTC 0.02LIQUIDNETINC

1,319.000 NHDU Local 14.435000 0.00 22.03 0.00 19,061.801.000000

Base 14.435000 0.00 22.03 0.00 19,061.80

16 Sep 2010 21 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,739.000 NHDU Local 14.415300 0.00 18.70 0.00 53,917.511.000000

Base 14.415300 0.00 18.70 0.00 53,917.51

17 Sep 2010 22 Sep 2010 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

3,430.000 NHDU Local 14.622800 0.00 102.90 0.00 50,259.101.000000

Base 14.622800 0.00 102.90 0.00 50,259.10

758075402 Total

238.56 0.000.0024,603.000 Local 355,373.52

Base 0.00 238.56 0.00 355,373.52

COMMON STOCK USD.01759148109 02 Jul 2010 08 Jul 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORREHABCARE GROUP INC

2,200.000 NHHO Local 21.086200 0.00 88.00 0.00 46,477.641.000000

Base 21.086200 0.00 88.00 0.00 46,477.64
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06 Jul 2010 09 Jul 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,500.000 NHHO Local 21.138900 0.00 60.00 0.00 31,768.351.000000

Base 21.138900 0.00 60.00 0.00 31,768.35

759148109 Total

148.00 0.000.003,700.000 Local 78,245.99

Base 0.00 148.00 0.00 78,245.99

COMMON STOCK USD.017591EP100 14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.REGIONS FINANCIAL CORP

5,980.000 NHHY Local 7.180000 0.00 119.60 0.00 43,056.001.000000

Base 7.180000 0.00 119.60 0.00 43,056.00

FUND LP 104076115L998 09 Jul 2010 09 Jul 2010 USD/BOSCAPITAL CALLRESOLUTE LTD

87,262.000 NHEL Local 1.000000 0.00 0.00 0.00 87,262.001.000000

Base 1.000000 0.00 0.00 0.00 87,262.00

COMMON STOCK NPV770196103 04 Aug 2010 09 Aug 2010 USD/DTC 0.04SEI FINANCIAL SER COROBBINS + MYERS INC

600.000 NHHO Local 23.924700 0.00 24.00 0.00 14,378.821.000000

Base 23.924700 0.00 24.00 0.00 14,378.82

05 Aug 2010 10 Aug 2010 USD/DTC 0.04SEI FINANCIAL SER CO

2,300.000 NHHO Local 24.280100 0.00 92.00 0.00 55,936.231.000000

Base 24.280100 0.00 92.00 0.00 55,936.23

06 Aug 2010 11 Aug 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

2,300.000 NHHO Local 24.544100 0.00 69.00 0.00 56,520.431.000000

Base 24.544100 0.00 69.00 0.00 56,520.43

06 Aug 2010 11 Aug 2010 USD/DTC 0.04SEI FINANCIAL SER CO

3,700.000 NHHO Local 24.404800 0.00 148.00 0.00 90,445.761.000000

Base 24.404800 0.00 148.00 0.00 90,445.76
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09 Aug 2010 12 Aug 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

1,050.000 NHHO Local 24.960000 0.00 31.50 0.00 26,239.501.000000

Base 24.960000 0.00 31.50 0.00 26,239.50

09 Aug 2010 12 Aug 2010 USD/DTC 0.04SEI FINANCIAL SER CO

1,580.000 NHHO Local 24.895600 0.00 63.20 0.00 39,398.251.000000

Base 24.895600 0.00 63.20 0.00 39,398.25

10 Aug 2010 13 Aug 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

6,000.000 NHHO Local 24.742700 0.00 180.00 0.00 148,636.201.000000

Base 24.742700 0.00 180.00 0.00 148,636.20

770196103 Total

607.70 0.000.0017,530.000 Local 431,555.19

Base 0.00 607.70 0.00 431,555.19

COMMON STOCK770323103 27 Jul 2010 30 Jul 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)ROBERT HALF INTL INC

990.000 NHIB Local 26.276800 0.00 29.70 0.00 26,043.731.000000

Base 26.276800 0.00 29.70 0.00 26,043.73

COMMON STOCK USD.01774415103 31 Aug 2010 03 Sep 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDROCKWOOD HOLDINGS INC

1,000.000 NHHO Local 26.225900 0.00 40.00 0.00 26,265.901.000000

Base 26.225900 0.00 40.00 0.00 26,265.90

COMMON STOCK USD.01776696106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROPER INDUSTRIES INC

20.000 NHDM Local 64.140000 0.00 0.40 0.00 1,283.201.000000

Base 64.140000 0.00 0.40 0.00 1,283.20

COMMON STOCK USD.01780287108 05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROYAL GOLD INC

400.000 NHHY Local 45.755000 0.00 8.00 0.00 18,310.001.000000

Base 45.755000 0.00 8.00 0.00 18,310.00
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COMMON STOCK USD.01783332109 03 Aug 2010 USD/BOSSTOCK DISTRIBUTIONRUTH S HOSPITALITY GROUP INC

15,336.000 NHEL Local 4.268999 0.00 0.00 0.00 65,469.381.000000

Base 4.268999 0.00 0.00 0.00 65,469.38

03 Aug 2010 CANCEL USD/BOSSTOCK DISTRIBUTION

-15,336.000 NHEL Local 4.268999 0.00 0.00 0.00 -65,469.381.000000

Base 4.268999 0.00 0.00 0.00 -65,469.38

03 Aug 2010 03 Aug 2010 USD/BOSSTOCK DISTRIBUTION

15,336.000 NHEL Local 4.268999 0.00 0.00 0.00 65,469.381.000000

Base 4.268999 0.00 0.00 0.00 65,469.38

783332109 Total

0.00 0.000.0015,336.000 Local 65,469.38

Base 0.00 0.00 0.00 65,469.38

COMMON STOCK USD1.783764103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.RYLAND GROUP INC/THE

360.000 NHHZ Local 16.220000 0.00 7.20 0.00 5,846.401.000000

Base 16.220000 0.00 7.20 0.00 5,846.40

COMMON STOCK USD2.5783859101 20 Jul 2010 23 Jul 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.S + T BANCORP INC

1,200.000 NHHO Local 19.171800 0.00 36.00 0.00 23,042.161.000000

Base 19.171800 0.00 36.00 0.00 23,042.16

21 Jul 2010 26 Jul 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,200.000 NHHO Local 19.153600 0.00 66.00 0.00 42,203.921.000000

Base 19.153600 0.00 66.00 0.00 42,203.92

783859101 Total

102.00 0.000.003,400.000 Local 65,246.08

Base 0.00 102.00 0.00 65,246.08
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COMMON STOCK USD.0178388J106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SBA COMMUNICATIONS CORP CL A

230.000 NHEU Local 36.723900 0.00 4.60 0.00 8,451.101.000000

Base 36.723900 0.00 4.60 0.00 8,451.10

20 Aug 2010 25 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

25,905.000 NHDZ Local 36.333200 0.00 1,036.20 0.00 942,247.751.000000

Base 36.333200 0.00 1,036.20 0.00 942,247.75

23 Aug 2010 26 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

30,840.000 NHDZ Local 36.896500 0.00 1,233.60 0.00 1,139,121.661.000000

Base 36.896500 0.00 1,233.60 0.00 1,139,121.66

25 Aug 2010 30 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

9,579.000 NHDZ Local 36.646200 0.00 383.16 0.00 351,417.111.000000

Base 36.646200 0.00 383.16 0.00 351,417.11

24 Aug 2010 27 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

39,476.000 NHDZ Local 36.350600 0.00 1,579.04 0.00 1,436,555.331.000000

Base 36.350600 0.00 1,579.04 0.00 1,436,555.33

78388J106 Total

4,236.60 0.000.00106,030.000 Local 3,877,792.95

Base 0.00 4,236.60 0.00 3,877,792.95

COMMON STOCK USD10.784635104 27 Jul 2010 30 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSPX CORP

410.000 NHIB Local 59.184000 0.00 4.10 0.00 24,269.541.000000

Base 59.184000 0.00 4.10 0.00 24,269.54

COMMON STOCK78486Q101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SVB FINANCIAL GROUP

170.000 NHHZ Local 43.820000 0.00 3.40 0.00 7,452.801.000000

Base 43.820000 0.00 3.40 0.00 7,452.80
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78499F910 14 Jul 2010 14 Jul 2010 USD/BOSCAPITAL CALLSCP PRVT EQUITY PARTNERS II LP

133,132.000 NHEL Local 1.000000 0.00 0.00 0.00 133,132.001.000000

Base 1.000000 0.00 0.00 0.00 133,132.00

22 Sep 2010 22 Sep 2010 USD/BOSCAPITAL CALL

187,837.000 NHEL Local 1.000000 0.00 0.00 0.00 187,837.001.000000

Base 1.000000 0.00 0.00 0.00 187,837.00

78499F910 Total

0.00 0.000.00320,969.000 Local 320,969.00

Base 0.00 0.00 0.00 320,969.00

COMMON STOCK NPV790148100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSST JOE CO/THE

1,080.000 NHHY Local 23.126500 0.00 21.60 0.00 24,998.221.000000

Base 23.126500 0.00 21.60 0.00 24,998.22

COMMON STOCK795435106 02 Sep 2010 08 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCSALIX PHARMACEUTICALS LTD

7,570.000 NHHO Local 39.612000 0.00 302.80 0.00 300,165.641.000000

Base 39.612000 0.00 302.80 0.00 300,165.64

03 Sep 2010 09 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,230.000 NHHO Local 39.895700 0.00 89.20 0.00 89,056.611.000000

Base 39.895700 0.00 89.20 0.00 89,056.61

07 Sep 2010 10 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHHO Local 40.395600 0.00 40.00 0.00 40,435.601.000000

Base 40.395600 0.00 40.00 0.00 40,435.60

795435106 Total

432.00 0.000.0010,800.000 Local 429,657.85

Base 0.00 432.00 0.00 429,657.85
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COMMON STOCK80007P307 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SANDRIDGE ENERGY INC

12,320.000 NHEU Local 6.078600 0.00 246.40 0.00 75,134.751.000000

Base 6.078600 0.00 246.40 0.00 75,134.75

COMMON STOCK USD.01806857108 30 Aug 2010 30 Aug 2010 USD/DTCMERGER NON CASHSCHLUMBERGER LTD

11,001.404 NHDM Local 56.512459 0.00 0.00 0.00 621,716.401.000000

Base 56.512459 0.00 0.00 0.00 621,716.40

30 Aug 2010 30 Aug 2010 USD/DTCMERGER NON CASH

14,893.308 NHHY Local 48.860055 0.00 0.00 0.00 727,687.861.000000

Base 48.860055 0.00 0.00 0.00 727,687.86

806857108 Total

0.00 0.000.0025,894.712 Local 1,349,404.26

Base 0.00 0.00 0.00 1,349,404.26

COMMON STOCK USD.01810186106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SCOTTS MIRACLE GRO CO CL A

180.000 NHEU Local 48.008900 0.00 3.60 0.00 8,645.201.000000

Base 48.008900 0.00 3.60 0.00 8,645.20

COMMON STOCK USD.181211K100 14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.SEALED AIR CORP

1,150.000 NHHY Local 22.082600 0.00 23.00 0.00 25,417.991.000000

Base 22.082600 0.00 23.00 0.00 25,417.99

COMMON STOCK81619Q105 01 Jul 2010 07 Jul 2010 USD/DTC 0.03PULSE TRADING LLCSELECT MEDICAL HOLDINGS CORP

11,817.000 NHDY Local 6.681900 0.00 354.51 0.00 79,314.521.000000

Base 6.681900 0.00 354.51 0.00 79,314.52

COMMON STOCK NPV816851109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSEMPRA ENERGY

540.000 NHHY Local 46.742200 0.00 10.80 0.00 25,251.591.000000

Base 46.742200 0.00 10.80 0.00 25,251.59
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COMMON STOCK USD.25817070501 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SENECA FOODS CORP   CL A

180.000 NHHZ Local 30.531400 0.00 3.60 0.00 5,499.251.000000

Base 30.531400 0.00 3.60 0.00 5,499.25

COMMON STOCK USD.181725T100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SENSIENT TECHNOLOGIES CORP

220.000 NHHZ Local 29.700000 0.00 4.40 0.00 6,538.401.000000

Base 29.700000 0.00 4.40 0.00 6,538.40

COMMON STOCK USD.0182669G104 13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINETSIGNATURE BANK

400.000 NHHO Local 38.750000 0.00 8.00 0.00 15,508.001.000000

Base 38.750000 0.00 8.00 0.00 15,508.00

COMMON STOCK826919102 27 Jul 2010 30 Jul 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INCSILICON LABORATORIES INC

2,280.000 NHIB Local 42.930000 0.00 91.20 0.00 97,971.601.000000

Base 42.930000 0.00 91.20 0.00 97,971.60

COMMON STOCK USD.01827048109 30 Aug 2010 02 Sep 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDSILGAN HOLDINGS INC

1,050.000 NHHO Local 29.501500 0.00 42.00 0.00 31,018.581.000000

Base 29.501500 0.00 42.00 0.00 31,018.58

31 Aug 2010 03 Sep 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

3,340.000 NHHO Local 29.859800 0.00 133.60 0.00 99,865.331.000000

Base 29.859800 0.00 133.60 0.00 99,865.33

01 Sep 2010 07 Sep 2010 USD/DTC 0.02INSTINET

4,140.000 NHHO Local 30.858000 0.00 82.80 0.00 127,834.921.000000

Base 30.858000 0.00 82.80 0.00 127,834.92

02 Sep 2010 08 Sep 2010 USD/DTC 0.02INSTINET

2,840.000 NHHO Local 30.999700 0.00 56.80 0.00 88,095.951.000000

Base 30.999700 0.00 56.80 0.00 88,095.95
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03 Sep 2010 09 Sep 2010 USD/DTC 0.02INSTINET

2,360.000 NHHO Local 31.202900 0.00 47.20 0.00 73,686.041.000000

Base 31.202900 0.00 47.20 0.00 73,686.04

827048109 Total

362.40 0.000.0013,730.000 Local 420,500.82

Base 0.00 362.40 0.00 420,500.82

REIT USD.0001828806109 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSIMON PROPERTY GROUP INC

200.000 NHEU Local 95.082600 0.00 4.00 0.00 19,020.521.000000

Base 95.082600 0.00 4.00 0.00 19,020.52

COMMON STOCK830566105 17 Sep 2010 22 Sep 2010 USD/DTC 0.03GARDNER RICH & COSKECHERS USA INC CL A

2,850.000 NHDX Local 23.736300 0.00 85.50 0.00 67,733.961.000000

Base 23.736300 0.00 85.50 0.00 67,733.96

20 Sep 2010 23 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

3,350.000 NHDX Local 23.766400 0.00 100.50 0.00 79,717.941.000000

Base 23.766400 0.00 100.50 0.00 79,717.94

21 Sep 2010 24 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

26,950.000 NHDX Local 23.356900 0.00 808.50 0.00 630,276.961.000000

Base 23.356900 0.00 808.50 0.00 630,276.96

22 Sep 2010 27 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

11,500.000 NHDX Local 22.704700 0.00 345.00 0.00 261,449.051.000000

Base 22.704700 0.00 345.00 0.00 261,449.05

830566105 Total

1,339.50 0.000.0044,650.000 Local 1,039,177.91

Base 0.00 1,339.50 0.00 1,039,177.91
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COMMON STOCK USD1.831865209 01 Sep 2010 07 Sep 2010 USD/DTC 0.02LIQUIDNETINCSMITH (A.O.) CORP

1,100.000 NHDU Local 53.642600 0.00 18.37 0.00 59,025.231.000000

Base 53.642600 0.00 18.37 0.00 59,025.23

01 Sep 2010 07 Sep 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,868.000 NHDU Local 53.539700 0.00 9.34 0.00 100,021.501.000000

Base 53.539700 0.00 9.34 0.00 100,021.50

02 Sep 2010 08 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

921.000 NHDU Local 52.711700 0.00 4.61 0.00 48,552.091.000000

Base 52.711700 0.00 4.61 0.00 48,552.09

02 Sep 2010 08 Sep 2010 USD/DTC 0.02LIQUIDNETINC

6,535.000 NHDU Local 53.400000 0.00 109.13 0.00 349,078.131.000000

Base 53.400000 0.00 109.13 0.00 349,078.13

03 Sep 2010 09 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

701.000 NHDU Local 53.575700 0.00 3.51 0.00 37,560.081.000000

Base 53.575700 0.00 3.51 0.00 37,560.08

07 Sep 2010 10 Sep 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

454.000 NHDU Local 53.897000 0.00 2.27 0.00 24,471.511.000000

Base 53.897000 0.00 2.27 0.00 24,471.51

831865209 Total

147.23 0.000.0011,579.000 Local 618,708.54

Base 0.00 147.23 0.00 618,708.54

COMMON STOCK USD1.833034101 12 Jul 2010 15 Jul 2010 USD/DTC 0.05JEFFERIES+ COMPANY INCSNAP ON INC

4,150.000 NHIB Local 42.581100 0.00 207.50 0.00 176,919.071.000000

Base 42.581100 0.00 207.50 0.00 176,919.07
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13 Jul 2010 16 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,020.000 NHIB Local 44.073000 0.00 10.20 0.00 44,964.661.000000

Base 44.073000 0.00 10.20 0.00 44,964.66

15 Jul 2010 20 Jul 2010 USD/DTC 0.02ABEL NOSER CORPORATION

1,670.000 NHIB Local 43.247700 0.00 33.40 0.00 72,257.061.000000

Base 43.247700 0.00 33.40 0.00 72,257.06

26 Jul 2010 29 Jul 2010 USD/DTC 0.03GUZMAN + CO

1,900.000 NHIB Local 45.635600 0.00 57.00 0.00 86,764.641.000000

Base 45.635600 0.00 57.00 0.00 86,764.64

833034101 Total

308.10 0.000.008,740.000 Local 380,905.43

Base 0.00 308.10 0.00 380,905.43

COMMON STOCK USD.0183413U100 02 Jul 2010 12 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVSOLAR CAPITAL LTD

2.932 NHHZ Local 19.031377 0.00 0.00 0.00 55.801.000000

Base 19.031377 0.00 0.00 0.00 55.80

COMMON STOCK USD.0183421A104 19 Aug 2010 24 Aug 2010 USD/DTC 0.03UBS SECURITIES LLCSOLERA HOLDINGS INC

250.000 NHDZ Local 40.243300 0.00 7.50 0.00 10,068.331.000000

Base 40.243300 0.00 7.50 0.00 10,068.33

27 Aug 2010 01 Sep 2010 USD/DTC 0.03UBS SECURITIES LLC

5,950.000 NHDZ Local 39.545100 0.00 178.50 0.00 235,471.851.000000

Base 39.545100 0.00 178.50 0.00 235,471.85

30 Aug 2010 02 Sep 2010 USD/DTC 0.03UBS SECURITIES LLC

3,691.000 NHDZ Local 39.981000 0.00 110.73 0.00 147,680.601.000000

Base 39.981000 0.00 110.73 0.00 147,680.60
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31 Aug 2010 03 Sep 2010 USD/DTC 0.03UBS SECURITIES LLC

17,959.000 NHDZ Local 39.660900 0.00 538.77 0.00 712,808.871.000000

Base 39.660900 0.00 538.77 0.00 712,808.87

83421A104 Total

835.50 0.000.0027,850.000 Local 1,106,029.65

Base 0.00 835.50 0.00 1,106,029.65

COMMON STOCK USD5.842587107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHERN CO

670.000 NHHY Local 33.354000 0.00 13.40 0.00 22,360.581.000000

Base 33.354000 0.00 13.40 0.00 22,360.58

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHHY Local 37.370000 0.00 6.80 0.00 12,712.601.000000

Base 37.370000 0.00 6.80 0.00 12,712.60

842587107 Total

20.20 0.000.001,010.000 Local 35,073.18

Base 0.00 20.20 0.00 35,073.18

COMMON STOCK USD1.844895102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SOUTHWEST GAS CORP

180.000 NHHZ Local 33.630000 0.00 3.60 0.00 6,057.001.000000

Base 33.630000 0.00 3.60 0.00 6,057.00

COMMON STOCK USD.01845467109 20 Aug 2010 25 Aug 2010 USD/DTC 0.04RBC CAPITAL MARKETSSOUTHWESTERN ENERGY CO

12,100.000 NHDZ Local 33.542600 0.00 484.00 0.00 406,349.461.000000

Base 33.542600 0.00 484.00 0.00 406,349.46

COMMON STOCK847560109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSPECTRA ENERGY CORP

1,240.000 NHHY Local 20.262600 0.00 24.80 0.00 25,150.421.000000

Base 20.262600 0.00 24.80 0.00 25,150.42
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COMMON STOCK USD2.5854502101 14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.STANLEY BLACK + DECKER INC

410.000 NHHY Local 60.950200 0.00 8.20 0.00 24,997.781.000000

Base 60.950200 0.00 8.20 0.00 24,997.78

COMMON STOCK855244109 05 Aug 2010 10 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTISTARBUCKS CORP

41,000.000 NHDJ Local 24.841200 0.00 2,050.00 0.00 1,020,539.201.000000

Base 24.841200 0.00 2,050.00 0.00 1,020,539.20

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHEU Local 25.786300 0.00 8.00 0.00 10,322.521.000000

Base 25.786300 0.00 8.00 0.00 10,322.52

855244109 Total

2,058.00 0.000.0041,400.000 Local 1,030,861.72

Base 0.00 2,058.00 0.00 1,030,861.72

COMMON STOCK USD1.857477103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTATE STREET CORP

400.000 NHHY Local 33.300000 0.00 8.00 0.00 13,328.001.000000

Base 33.300000 0.00 8.00 0.00 13,328.00

COMMON STOCK USD.15860630102 02 Jul 2010 02 Jul 2010 USD/DTCMERGER NON CASHSTIFEL FINANCIAL CORP

339.636 NHHZ Local 25.598258 0.00 0.00 0.00 8,694.091.000000

Base 25.598258 0.00 0.00 0.00 8,694.09

26 Aug 2010 31 Aug 2010 USD/DTC 0.02LIQUIDNETINC

834.000 NHDU Local 45.596400 0.00 13.84 0.00 38,041.241.000000

Base 45.596400 0.00 13.84 0.00 38,041.24

26 Aug 2010 31 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,725.000 NHDU Local 45.411600 0.00 13.63 0.00 123,760.241.000000

Base 45.411600 0.00 13.63 0.00 123,760.24
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27 Aug 2010 01 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

760.000 NHDU Local 45.501100 0.00 3.80 0.00 34,584.641.000000

Base 45.501100 0.00 3.80 0.00 34,584.64

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

10.000 NHEX Local 44.990000 0.00 0.20 0.00 450.101.000000

Base 44.990000 0.00 0.20 0.00 450.10

29 Sep 2010 OPEN USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

2,025.000 NHEX Local 46.630800 0.00 81.00 0.00 94,508.371.000000

Base 46.630800 0.00 81.00 0.00 94,508.37

860630102 Total

112.47 0.000.006,693.636 Local 300,038.68

Base 0.00 112.47 0.00 300,038.68

COMMON STOCK USD.1863667101 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.STRYKER CORP

17,110.000 NHDM Local 52.431700 0.00 342.20 0.00 897,448.591.000000

Base 52.431700 0.00 342.20 0.00 897,448.59

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

18,400.000 NHEU Local 47.928400 0.00 368.00 0.00 882,250.561.000000

Base 47.928400 0.00 368.00 0.00 882,250.56

863667101 Total

710.20 0.000.0035,510.000 Local 1,779,699.15

Base 0.00 710.20 0.00 1,779,699.15

COMMON STOCK USD.01866933401 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SUN HEALTHCARE GROUP INC

7,490.000 NHHZ Local 8.210200 0.00 149.80 0.00 61,644.201.000000

Base 8.210200 0.00 149.80 0.00 61,644.20
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COMMON STOCK USD1.86764P109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSUNOCO INC

190.000 NHDM Local 34.420000 0.00 3.80 0.00 6,543.601.000000

Base 34.420000 0.00 3.80 0.00 6,543.60

COMMON STOCK USD1.867914103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSUNTRUST BANKS INC

1,120.000 NHHY Local 22.591300 0.00 22.40 0.00 25,324.661.000000

Base 22.591300 0.00 22.40 0.00 25,324.66

COMMON STOCK USD2.869099101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SUSQUEHANNA BANCSHARES INC

660.000 NHHZ Local 8.800000 0.00 13.20 0.00 5,821.201.000000

Base 8.800000 0.00 13.20 0.00 5,821.20

COMMON STOCK USD.01870738101 19 Aug 2010 24 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSWIFT ENERGY CO

2,660.000 NHDU Local 25.372600 0.00 13.30 0.00 67,504.421.000000

Base 25.372600 0.00 13.30 0.00 67,504.42

COMMON STOCK USD.01871237103 06 Aug 2010 11 Aug 2010 USD/DTC 0.03PULSE TRADING LLCSYKES ENTERPRISES INC

1,457.000 NHDY Local 11.687200 0.00 43.71 0.00 17,071.961.000000

Base 11.687200 0.00 43.71 0.00 17,071.96

25 Aug 2010 30 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

3,200.000 NHDY Local 11.948400 0.00 96.00 0.00 38,330.881.000000

Base 11.948400 0.00 96.00 0.00 38,330.88

30 Aug 2010 02 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

22,321.000 NHDY Local 12.166800 0.00 669.63 0.00 272,244.771.000000

Base 12.166800 0.00 669.63 0.00 272,244.77

31 Aug 2010 03 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

31,102.000 NHDY Local 11.965000 0.00 933.06 0.00 373,068.491.000000

Base 11.965000 0.00 933.06 0.00 373,068.49
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871237103 Total

1,742.40 0.000.0058,080.000 Local 700,716.10

Base 0.00 1,742.40 0.00 700,716.10

COMMON STOCK USD.01871503108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYMANTEC CORP

1,790.000 NHHY Local 14.020600 0.00 35.80 0.00 25,132.671.000000

Base 14.020600 0.00 35.80 0.00 25,132.67

COMMON STOCK USD.0187151Q106 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYMETRA FINANCIAL CORP

2,150.000 NHHY Local 11.735700 0.00 43.00 0.00 25,274.761.000000

Base 11.735700 0.00 43.00 0.00 25,274.76

COMMON STOCK USD.01871607107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.SYNOPSYS INC

750.000 NHEU Local 22.659600 0.00 15.00 0.00 17,009.701.000000

Base 22.659600 0.00 15.00 0.00 17,009.70

COMMON STOCK USD.01872275102 30 Jul 2010 04 Aug 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION COTCF FINANCIAL CORP

2,018.000 NHHO Local 15.764300 0.00 80.72 0.00 31,893.081.000000

Base 15.764300 0.00 80.72 0.00 31,893.08

COMMON STOCK USD.0187244T109 30 Jun 2010 06 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVTICC CAPITAL CORP

6.690 NHHZ Local 8.400597 0.00 0.00 0.00 56.201.000000

Base 8.400597 0.00 0.00 0.00 56.20

COMMON STOCK87306E107 15 Jul 2010 20 Jul 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICEST 3 ENERGY SERVICES INC

1,100.000 NHHO Local 23.859700 0.00 33.00 0.00 26,278.671.000000

Base 23.859700 0.00 33.00 0.00 26,278.67

31 Aug 2010 03 Sep 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,100.000 NHHO Local 21.810800 0.00 44.00 0.00 24,035.881.000000

Base 21.810800 0.00 44.00 0.00 24,035.88
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87306E107 Total

77.00 0.000.002,200.000 Local 50,314.55

Base 0.00 77.00 0.00 50,314.55

COMMON STOCK USD.0187311L104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.TW TELECOM INC

460.000 NHEU Local 19.350000 0.00 9.20 0.00 8,910.201.000000

Base 19.350000 0.00 9.20 0.00 8,910.20

ADR874039100 28 Sep 2010 OPEN USD/DTC 0.02PERSHING LLCTAIWAN SEMICONDUCTOR SP ADR

141,230.000 NHEB Local 10.085600 0.00 2,824.60 0.00 1,427,213.891.000000

Base 10.085600 0.00 2,824.60 0.00 1,427,213.89

COMMON STOCK87612E106 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTARGET CORP

300.000 NHEU Local 53.232500 0.00 6.00 0.00 15,975.751.000000

Base 53.232500 0.00 6.00 0.00 15,975.75

COMMON STOCK USD.01878377100 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTECHNE CORP

300.000 NHEU Local 60.245000 0.00 6.00 0.00 18,079.501.000000

Base 60.245000 0.00 6.00 0.00 18,079.50

COMMON STOCK NPV879101103 20 Aug 2010 25 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.TEKELEC

57,320.000 NHDY Local 11.275200 0.00 1,719.60 0.00 648,014.061.000000

Base 11.275200 0.00 1,719.60 0.00 648,014.06

07 Sep 2010 10 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

9,810.000 NHDY Local 11.039100 0.00 294.30 0.00 108,587.871.000000

Base 11.039100 0.00 294.30 0.00 108,587.87

08 Sep 2010 13 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

11,790.000 NHDY Local 10.989100 0.00 353.70 0.00 129,915.191.000000

Base 10.989100 0.00 353.70 0.00 129,915.19
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10 Sep 2010 15 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

4,396.000 NHDY Local 10.993600 0.00 131.88 0.00 48,459.751.000000

Base 10.993600 0.00 131.88 0.00 48,459.75

15 Sep 2010 20 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

4,614.000 NHDY Local 11.799900 0.00 138.42 0.00 54,583.161.000000

Base 11.799900 0.00 138.42 0.00 54,583.16

879101103 Total

2,637.90 0.000.0087,930.000 Local 989,560.03

Base 0.00 2,637.90 0.00 989,560.03

COMMON STOCK USD1.879868107 04 Aug 2010 09 Aug 2010 USD/DTC 0.04PIPER JAFFRAYTEMPLE INLAND INC

1,900.000 NHHO Local 20.033200 0.00 76.00 0.00 38,139.081.000000

Base 20.033200 0.00 76.00 0.00 38,139.08

COMMON STOCK USD.01880779103 04 Aug 2010 09 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCTEREX CORP

900.000 NHHO Local 21.242000 0.00 36.00 0.00 19,153.801.000000

Base 21.242000 0.00 36.00 0.00 19,153.80

COMMON STOCK881609101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTESORO CORP

670.000 NHDM Local 12.751200 0.00 13.40 0.00 8,556.701.000000

Base 12.751200 0.00 13.40 0.00 8,556.70

COMMON STOCK USD1.882508104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTEXAS INSTRUMENTS INC

1,080.000 NHHY Local 23.084400 0.00 21.60 0.00 24,952.751.000000

Base 23.084400 0.00 21.60 0.00 24,952.75

24 Aug 2010 27 Aug 2010 USD/DTC 0.03GARDNER RICH & CO

18,600.000 NHDF Local 24.175700 0.00 558.00 0.00 450,226.021.000000

Base 24.175700 0.00 558.00 0.00 450,226.02
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26 Aug 2010 31 Aug 2010 USD/DTC 0.03GARDNER RICH & CO

21,900.000 NHDF Local 24.039300 0.00 657.00 0.00 527,117.671.000000

Base 24.039300 0.00 657.00 0.00 527,117.67

30 Aug 2010 02 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

23,900.000 NHDF Local 23.756200 0.00 717.00 0.00 568,490.181.000000

Base 23.756200 0.00 717.00 0.00 568,490.18

07 Sep 2010 10 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

50,000.000 NHDF Local 23.881000 0.00 1,500.00 0.00 1,195,550.001.000000

Base 23.881000 0.00 1,500.00 0.00 1,195,550.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHY Local 24.820000 0.00 20.00 0.00 24,840.001.000000

Base 24.820000 0.00 20.00 0.00 24,840.00

882508104 Total

3,473.60 0.000.00116,480.000 Local 2,791,176.62

Base 0.00 3,473.60 0.00 2,791,176.62

COMMON STOCK USD1.883556102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTHERMO FISHER SCIENTIFIC INC

340.000 NHHY Local 48.832900 0.00 6.80 0.00 16,609.991.000000

Base 48.832900 0.00 6.80 0.00 16,609.99

COMMON STOCK USD.1884315102 13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINETTHOMAS + BETTS CORP

800.000 NHHO Local 36.170000 0.00 16.00 0.00 28,952.001.000000

Base 36.170000 0.00 16.00 0.00 28,952.00

COMMON STOCK USD.1885160101 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTHOR INDUSTRIES INC

700.000 NHEU Local 25.519600 0.00 14.00 0.00 17,877.721.000000

Base 25.519600 0.00 14.00 0.00 17,877.72
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COMMON STOCK NPV885175307 28 Sep 2010 OPEN USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.CTHORATEC CORP

2,910.000 NHIB Local 39.795300 0.00 145.50 0.00 115,949.821.000000

Base 39.795300 0.00 145.50 0.00 115,949.82

28 Sep 2010 OPEN USD/DTC 0.02LIQUIDNETINC

1,930.000 NHIB Local 39.160000 0.00 38.60 0.00 75,617.401.000000

Base 39.160000 0.00 38.60 0.00 75,617.40

29 Sep 2010 OPEN USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

2,160.000 NHIB Local 39.593800 0.00 108.00 0.00 85,630.611.000000

Base 39.593800 0.00 108.00 0.00 85,630.61

885175307 Total

292.10 0.000.007,000.000 Local 277,197.83

Base 0.00 292.10 0.00 277,197.83

COMMON STOCK USD.0188579Y101 11 Aug 2010 16 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTI3M CO

8,500.000 NHDJ Local 84.557300 0.00 425.00 0.00 719,162.051.000000

Base 84.557300 0.00 425.00 0.00 719,162.05

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

140.000 NHEU Local 87.980000 0.00 2.80 0.00 12,320.001.000000

Base 87.980000 0.00 2.80 0.00 12,320.00

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHEU Local 84.705000 0.00 2.00 0.00 8,472.501.000000

Base 84.705000 0.00 2.00 0.00 8,472.50

88579Y101 Total

429.80 0.000.008,740.000 Local 739,954.55

Base 0.00 429.80 0.00 739,954.55
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COMMON STOCK USD.01887317303 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTIME WARNER INC

740.000 NHHY Local 28.273500 0.00 14.80 0.00 20,937.191.000000

Base 28.273500 0.00 14.80 0.00 20,937.19

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

790.000 NHHY Local 31.781900 0.00 15.80 0.00 25,123.501.000000

Base 31.781900 0.00 15.80 0.00 25,123.50

887317303 Total

30.60 0.000.001,530.000 Local 46,060.69

Base 0.00 30.60 0.00 46,060.69

COMMON STOCK USD.0188732J207 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTIME WARNER CABLE

290.000 NHHY Local 52.413800 0.00 5.80 0.00 15,205.801.000000

Base 52.413800 0.00 5.80 0.00 15,205.80

88899G947 26 Jul 2010 26 Jul 2010 USD/BOSCAPITAL CALLTISHMAN SPEYER REAL EST VII

998,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 998,000.001.000000

Base 1.000000 0.00 0.00 0.00 998,000.00

COMMON STOCK USD.01889478103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTOLL BROTHERS INC

790.000 NHHY Local 16.003400 0.00 15.80 0.00 12,658.491.000000

Base 16.003400 0.00 15.80 0.00 12,658.49

COMMON STOCK USD.01891894107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.TOWERS WATSON + CO CL A

380.000 NHEU Local 45.565700 0.00 7.60 0.00 17,322.571.000000

Base 45.565700 0.00 7.60 0.00 17,322.57

89199L958 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTTOSCA

1,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00
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COMMON STOCK892356106 02 Jul 2010 08 Jul 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.TRACTOR SUPPLY COMPANY

1,000.000 NHHO Local 61.168500 0.00 40.00 0.00 61,208.501.000000

Base 61.168500 0.00 40.00 0.00 61,208.50

06 Jul 2010 09 Jul 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

300.000 NHHO Local 61.418800 0.00 12.00 0.00 18,437.641.000000

Base 61.418800 0.00 12.00 0.00 18,437.64

892356106 Total

52.00 0.000.001,300.000 Local 79,646.14

Base 0.00 52.00 0.00 79,646.14

COMMON STOCK NPV89417E109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTRAVELERS COS INC/THE

350.000 NHHY Local 48.464300 0.00 7.00 0.00 16,969.511.000000

Base 48.464300 0.00 7.00 0.00 16,969.51

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 50.750600 0.00 10.00 0.00 25,385.301.000000

Base 50.750600 0.00 10.00 0.00 25,385.30

89417E109 Total

17.00 0.000.00850.000 Local 42,354.81

Base 0.00 17.00 0.00 42,354.81

COMMON STOCK USD.0189469A104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.TREEHOUSE FOODS INC

170.000 NHHZ Local 47.860000 0.00 3.40 0.00 8,139.601.000000

Base 47.860000 0.00 3.40 0.00 8,139.60

09 Aug 2010 12 Aug 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

1,700.000 NHEX Local 44.174800 0.00 68.00 0.00 75,165.161.000000

Base 44.174800 0.00 68.00 0.00 75,165.16
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89469A104 Total

71.40 0.000.001,870.000 Local 83,304.76

Base 0.00 71.40 0.00 83,304.76

COMMON STOCK895848109 29 Jun 2010 02 Jul 2010 USD/DTCAUTREPAT-STK/$ DIVTRIANGLE CAPITAL CORP

2.783 NHHZ Local 14.143011 0.00 0.00 0.00 39.361.000000

Base 14.143011 0.00 0.00 0.00 39.36

22 Sep 2010 27 Sep 2010 USD/DTCAUTREPAT-STK/$ DIV

3.702 NHHZ Local 15.948136 0.00 0.00 0.00 59.041.000000

Base 15.948136 0.00 0.00 0.00 59.04

895848109 Total

0.00 0.000.006.485 Local 98.40

Base 0.00 0.00 0.00 98.40

LP895999951 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTTRIAN PARTNERS LP

1,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00

COMMON STOCK NPV896239100 27 Jul 2010 30 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTRIMBLE NAVIGATION LTD

840.000 NHIB Local 30.348600 0.00 8.40 0.00 25,501.221.000000

Base 30.348600 0.00 8.40 0.00 25,501.22

20 Aug 2010 25 Aug 2010 USD/DTC 0.04OPPENHEIMER + CO. INC.

8,318.000 NHDZ Local 29.285100 0.00 332.72 0.00 243,926.181.000000

Base 29.285100 0.00 332.72 0.00 243,926.18

20 Aug 2010 25 Aug 2010 USD/DTC 0.02LIQUIDNETINC

2,678.000 NHDZ Local 29.070000 0.00 53.56 0.00 77,903.021.000000

Base 29.070000 0.00 53.56 0.00 77,903.02
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23 Aug 2010 26 Aug 2010 USD/DTC 0.04OPPENHEIMER + CO. INC.

10,532.000 NHDZ Local 29.723300 0.00 421.28 0.00 313,467.081.000000

Base 29.723300 0.00 421.28 0.00 313,467.08

24 Aug 2010 27 Aug 2010 USD/DTC 0.04OPPENHEIMER + CO. INC.

5,372.000 NHDZ Local 29.169400 0.00 214.88 0.00 156,912.901.000000

Base 29.169400 0.00 214.88 0.00 156,912.90

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHEU Local 30.681500 0.00 6.00 0.00 9,210.451.000000

Base 30.681500 0.00 6.00 0.00 9,210.45

896239100 Total

1,036.84 0.000.0028,040.000 Local 826,920.85

Base 0.00 1,036.84 0.00 826,920.85

COMMON STOCK NPV898402102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.TRUSTMARK CORP

280.000 NHHZ Local 22.370000 0.00 5.60 0.00 6,269.201.000000

Base 22.370000 0.00 5.60 0.00 6,269.20

COMMON STOCK USD1.901109108 13 Aug 2010 18 Aug 2010 USD/DTC 0.03PULSE TRADING LLCTUTOR PERINI CORP

20,280.000 NHDY Local 19.632700 0.00 608.40 0.00 398,759.561.000000

Base 19.632700 0.00 608.40 0.00 398,759.56

16 Aug 2010 19 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

6,418.000 NHDY Local 19.601800 0.00 192.54 0.00 125,996.891.000000

Base 19.601800 0.00 192.54 0.00 125,996.89

19 Aug 2010 24 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

10,852.000 NHDY Local 19.638000 0.00 325.56 0.00 213,437.141.000000

Base 19.638000 0.00 325.56 0.00 213,437.14
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01 Sep 2010 07 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

17,840.000 NHDY Local 19.833800 0.00 535.20 0.00 354,370.191.000000

Base 19.833800 0.00 535.20 0.00 354,370.19

02 Sep 2010 08 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

1,430.000 NHDY Local 19.840400 0.00 42.90 0.00 28,414.671.000000

Base 19.840400 0.00 42.90 0.00 28,414.67

901109108 Total

1,704.60 0.000.0056,820.000 Local 1,120,978.45

Base 0.00 1,704.60 0.00 1,120,978.45

COMMON STOCK USD.1902494103 27 Jul 2010 30 Jul 2010 USD/DTC 0.03GARDNER RICH & COTYSON FOODS INC CL A

50,000.000 NHDF Local 17.884700 0.00 1,500.00 0.00 895,735.001.000000

Base 17.884700 0.00 1,500.00 0.00 895,735.00

07 Sep 2010 10 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

80,800.000 NHDF Local 16.238000 0.00 2,424.00 0.00 1,314,454.401.000000

Base 16.238000 0.00 2,424.00 0.00 1,314,454.40

902494103 Total

3,924.00 0.000.00130,800.000 Local 2,210,189.40

Base 0.00 3,924.00 0.00 2,210,189.40

REIT USD.01902653104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.UDR INC

780.000 NHEU Local 21.156200 0.00 15.60 0.00 16,517.441.000000

Base 21.156200 0.00 15.60 0.00 16,517.44

COMMON STOCK USD1.902788108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.UMB FINANCIAL CORP

160.000 NHHZ Local 37.900000 0.00 3.20 0.00 6,067.201.000000

Base 37.900000 0.00 3.20 0.00 6,067.20
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COMMON STOCK USD.01902973304 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUS BANCORP

1,560.000 NHHY Local 21.951700 0.00 31.20 0.00 34,275.851.000000

Base 21.951700 0.00 31.20 0.00 34,275.85

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 23.267200 0.00 16.00 0.00 18,629.761.000000

Base 23.267200 0.00 16.00 0.00 18,629.76

902973304 Total

47.20 0.000.002,360.000 Local 52,905.61

Base 0.00 47.20 0.00 52,905.61

COMMON STOCK USD.1903293405 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUSG CORP

140.000 NHHY Local 13.587100 0.00 2.80 0.00 1,904.991.000000

Base 13.587100 0.00 2.80 0.00 1,904.99

COMMON STOCK90333L201 01 Sep 2010 01 Sep 2010 USD/DTCBANKRUPTCY REORGANIZATIONUS CONCRETE INC

175,046.000 NHFS Local 23.640214 0.00 0.00 0.00 4,138,125.001.000000

Base 23.640214 0.00 0.00 0.00 4,138,125.00

COMMON STOCK USD.0190337L108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.U.S. PHYSICAL THERAPY INC

330.000 NHHZ Local 17.780000 0.00 6.60 0.00 5,874.001.000000

Base 17.780000 0.00 6.60 0.00 5,874.00

COMMON STOCK USD.0190341W108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.US AIRWAYS GROUP INC

560.000 NHHZ Local 10.100000 0.00 11.20 0.00 5,667.201.000000

Base 10.100000 0.00 11.20 0.00 5,667.20

COMMON STOCK NPV903914109 19 Jul 2010 22 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCULTRA PETROLEUM CORP

910.000 NHIB Local 43.517000 0.00 9.10 0.00 39,609.571.000000

Base 43.517000 0.00 9.10 0.00 39,609.57
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22 Sep 2010 27 Sep 2010 USD/DTC 0.02ABEL NOSER CORPORATION

1,360.000 NHIB Local 39.281300 0.00 27.20 0.00 53,449.771.000000

Base 39.281300 0.00 27.20 0.00 53,449.77

903914109 Total

36.30 0.000.002,270.000 Local 93,059.34

Base 0.00 36.30 0.00 93,059.34

GDR90403E202 26 Aug 2010 26 Aug 2010 USD/DTCMANDATORYEXCHANGE NON CASHULTRATECH CEMENT REG S GDR

1,075.142 NHHJ Local 122.732243 0.00 0.00 0.00 131,954.591.000000

Base 122.732243 0.00 0.00 0.00 131,954.59

COMMON STOCK NPV904214103 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.UMPQUA HOLDINGS CORP

520.000 NHHZ Local 12.786200 0.00 10.40 0.00 6,659.221.000000

Base 12.786200 0.00 10.40 0.00 6,659.22

COMMON STOCK904311107 22 Jul 2010 27 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCUNDER ARMOUR INC CLASS A

7,076.000 NHDU Local 36.361300 0.00 35.38 0.00 257,327.941.000000

Base 36.361300 0.00 35.38 0.00 257,327.94

23 Jul 2010 28 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,431.000 NHDU Local 37.202300 0.00 22.16 0.00 164,865.551.000000

Base 37.202300 0.00 22.16 0.00 164,865.55

26 Jul 2010 29 Jul 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

5,269.000 NHDU Local 38.164200 0.00 158.07 0.00 201,245.241.000000

Base 38.164200 0.00 158.07 0.00 201,245.24

904311107 Total

215.61 0.000.0016,776.000 Local 623,438.73

Base 0.00 215.61 0.00 623,438.73
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COMMON STOCK USD2.5907818108 21 Sep 2010 24 Sep 2010 USD/DTC 0.02PERSHING LLCUNION PACIFIC CORP

2,100.000 NHEY Local 81.517500 0.00 42.00 0.00 171,228.751.000000

Base 81.517500 0.00 42.00 0.00 171,228.75

06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

360.000 NHHY Local 67.479400 0.00 7.20 0.00 24,299.781.000000

Base 67.479400 0.00 7.20 0.00 24,299.78

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 79.985000 0.00 4.00 0.00 16,001.001.000000

Base 79.985000 0.00 4.00 0.00 16,001.00

907818108 Total

53.20 0.000.002,660.000 Local 211,529.53

Base 0.00 53.20 0.00 211,529.53

COMMON STOCK USD.01911312106 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED PARCEL SERVICE CL B

150.000 NHEU Local 67.476700 0.00 3.00 0.00 10,124.511.000000

Base 67.476700 0.00 3.00 0.00 10,124.51

COMMON STOCK USD1.911684108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUS CELLULAR CORP

30.000 NHHY Local 45.920000 0.00 0.60 0.00 1,378.201.000000

Base 45.920000 0.00 0.60 0.00 1,378.20

COMMON STOCK USD1.912909108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITED STATES STEEL CORP

150.000 NHDM Local 45.908000 0.00 3.00 0.00 6,889.201.000000

Base 45.908000 0.00 3.00 0.00 6,889.20

COMMON STOCK USD1.913017109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED TECHNOLOGIES CORP

170.000 NHEU Local 72.785900 0.00 3.40 0.00 12,377.001.000000

Base 72.785900 0.00 3.40 0.00 12,377.00
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13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHEU Local 68.797500 0.00 2.00 0.00 6,881.751.000000

Base 68.797500 0.00 2.00 0.00 6,881.75

913017109 Total

5.40 0.000.00270.000 Local 19,258.75

Base 0.00 5.40 0.00 19,258.75

COMMON STOCK USD.0191324P102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITEDHEALTH GROUP INC

920.000 NHHY Local 28.865300 0.00 18.40 0.00 26,574.481.000000

Base 28.865300 0.00 18.40 0.00 26,574.48

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHHY Local 34.950000 0.00 9.40 0.00 16,435.901.000000

Base 34.950000 0.00 9.40 0.00 16,435.90

91324P102 Total

27.80 0.000.001,390.000 Local 43,010.38

Base 0.00 27.80 0.00 43,010.38

COMMON STOCK NPV913543104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL FOREST PRODUCTS

200.000 NHHZ Local 32.110000 0.00 4.00 0.00 6,426.001.000000

Base 32.110000 0.00 4.00 0.00 6,426.00

COMMON STOCK913915104 07 Sep 2010 10 Sep 2010 USD/DTC 0.03PULSE TRADING LLCUNIVERSAL TECHNICAL INSTITUT

12,820.000 NHDY Local 16.051000 0.00 384.60 0.00 206,158.421.000000

Base 16.051000 0.00 384.60 0.00 206,158.42

COMMON STOCK917047102 27 Jul 2010 30 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCURBAN OUTFITTERS INC

2,590.000 NHIB Local 33.164800 0.00 25.90 0.00 85,922.731.000000

Base 33.164800 0.00 25.90 0.00 85,922.73
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COMMON STOCK USD.0191879Q109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.VAIL RESORTS INC

160.000 NHHZ Local 38.120000 0.00 3.20 0.00 6,102.401.000000

Base 38.120000 0.00 3.20 0.00 6,102.40

COMMON STOCK NPV91911K102 28 Sep 2010 28 Sep 2010 USD/DTCMERGER NON CASHVALEANT PHARMACEUTICALS INTE

5,894.779 NHEU Local 16.683913 0.00 0.00 0.00 98,347.981.000000

Base 16.683913 0.00 0.00 0.00 98,347.98

ADR NPV91912E204 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHVALE SA SP PREF ADR

35,120.000 NHEB Local 27.154200 0.00 351.20 0.00 954,006.701.000000

Base 27.154200 0.00 351.20 0.00 954,006.70

COMMON STOCK USD.0191913Y100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVALERO ENERGY CORP

260.000 NHDM Local 17.446200 0.00 5.20 0.00 4,541.211.000000

Base 17.446200 0.00 5.20 0.00 4,541.21

26 Aug 2010 31 Aug 2010 USD/DTC 0.03GARDNER RICH & CO

9,000.000 NHDF Local 15.720100 0.00 270.00 0.00 141,750.901.000000

Base 15.720100 0.00 270.00 0.00 141,750.90

10 Sep 2010 15 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

30,000.000 NHDF Local 16.969300 0.00 900.00 0.00 509,979.001.000000

Base 16.969300 0.00 900.00 0.00 509,979.00

91913Y100 Total

1,175.20 0.000.0039,260.000 Local 656,271.11

Base 0.00 1,175.20 0.00 656,271.11

LP920997962 25 Aug 2010 25 Aug 2010 USD/BOSCAPITAL CALLVALOR EQUITY PARTNERS II

2,750,000.000 NHEL Local 1.000000 0.00 0.00 0.00 2,750,000.001.000000

Base 1.000000 0.00 0.00 0.00 2,750,000.00
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COMMON STOCK USD1.92220P105 11 Aug 2010 16 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIVARIAN MEDICAL SYSTEMS INC

18,000.000 NHDJ Local 55.409800 0.00 900.00 0.00 998,276.401.000000

Base 55.409800 0.00 900.00 0.00 998,276.40

COMMON STOCK92343E102 03 Aug 2010 06 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORVERISIGN INC

23,541.000 NHDZ Local 29.107800 0.00 941.64 0.00 686,168.361.000000

Base 29.107800 0.00 941.64 0.00 686,168.36

04 Aug 2010 09 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

14,878.000 NHDZ Local 28.921000 0.00 595.12 0.00 430,881.761.000000

Base 28.921000 0.00 595.12 0.00 430,881.76

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

360.000 NHEU Local 29.700600 0.00 7.20 0.00 10,699.421.000000

Base 29.700600 0.00 7.20 0.00 10,699.42

06 Aug 2010 11 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,592.000 NHDZ Local 28.996200 0.00 263.68 0.00 191,406.631.000000

Base 28.996200 0.00 263.68 0.00 191,406.63

11 Aug 2010 16 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

26,989.000 NHDZ Local 28.797200 0.00 1,079.56 0.00 778,287.191.000000

Base 28.797200 0.00 1,079.56 0.00 778,287.19

20 Aug 2010 25 Aug 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

11,600.000 NHDZ Local 29.333300 0.00 464.00 0.00 340,730.281.000000

Base 29.333300 0.00 464.00 0.00 340,730.28

92343E102 Total

3,351.20 0.000.0083,960.000 Local 2,438,173.64

Base 0.00 3,351.20 0.00 2,438,173.64
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COMMON STOCK USD.192343V104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVERIZON COMMUNICATIONS INC

2,310.000 NHHY Local 26.622100 0.00 46.20 0.00 61,543.251.000000

Base 26.622100 0.00 46.20 0.00 61,543.25

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,170.000 NHHY Local 31.119300 0.00 23.40 0.00 36,432.981.000000

Base 31.119300 0.00 23.40 0.00 36,432.98

92343V104 Total

69.60 0.000.003,480.000 Local 97,976.23

Base 0.00 69.60 0.00 97,976.23

COMMON STOCK92553P201 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVIACOM INC CLASS B

810.000 NHHY Local 31.042600 0.00 16.20 0.00 25,160.711.000000

Base 31.042600 0.00 16.20 0.00 25,160.71

COMMON STOCK USD.0192672A101 07 Jul 2010 07 Jul 2010 USD/DTCMANDATORYEXCHANGE NON CASHVIEWPOINT FINANCIAL GROUP

2,170.000 NHHZ Local 11.358000 0.00 0.00 0.00 24,646.861.000000

Base 11.358000 0.00 0.00 0.00 24,646.86

COMMON STOCK USD.0192769L101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVIRGIN MEDIA INC

820.000 NHHY Local 16.427800 0.00 16.40 0.00 13,487.201.000000

Base 16.427800 0.00 16.40 0.00 13,487.20

COMMON STOCK92826C839 08 Sep 2010 13 Sep 2010 USD/DTC 0.04BNY BROKERAGEVISA INC CLASS A SHARES

5,790.000 NHDG Local 68.809500 0.00 202.65 0.00 398,609.661.000000

Base 68.809500 0.00 202.65 0.00 398,609.66

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 65.405000 0.00 4.00 0.00 13,085.001.000000

Base 65.405000 0.00 4.00 0.00 13,085.00
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92826C839 Total

206.65 0.000.005,990.000 Local 411,694.66

Base 0.00 206.65 0.00 411,694.66

COMMON STOCK USD.0192828Q109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.VIRTUS INVESTMENT PARTNERS

230.000 NHHZ Local 27.500000 0.00 4.60 0.00 6,329.601.000000

Base 27.500000 0.00 4.60 0.00 6,329.60

COMMON STOCK USD.1928703107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.VOLT INFO SCIENCES INC

670.000 NHHZ Local 8.807000 0.00 13.40 0.00 5,914.091.000000

Base 8.807000 0.00 13.40 0.00 5,914.09

REIT USD.04929042109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVORNADO REALTY TRUST

350.000 NHHY Local 69.800000 0.00 7.00 0.00 24,437.001.000000

Base 69.800000 0.00 7.00 0.00 24,437.00

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 86.350000 0.00 6.00 0.00 25,911.001.000000

Base 86.350000 0.00 6.00 0.00 25,911.00

929042109 Total

13.00 0.000.00650.000 Local 50,348.00

Base 0.00 13.00 0.00 50,348.00

COMMON STOCK USD.5929297109 23 Sep 2010 28 Sep 2010 USD/DTC 0.04BARCLAYS CAPITAL LEWMS INDUSTRIES INC

5,570.000 NHHO Local 37.127800 0.00 222.80 0.00 207,024.651.000000

Base 37.127800 0.00 222.80 0.00 207,024.65

24 Sep 2010 29 Sep 2010 USD/DTC 0.04BNY CONVERGEX

1,260.000 NHHO Local 36.790100 0.00 50.40 0.00 46,405.931.000000

Base 36.790100 0.00 50.40 0.00 46,405.93
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28 Sep 2010 OPEN USD/DTC 0.04BARCLAYS CAPITAL LE

1,780.000 NHHO Local 37.203400 0.00 71.20 0.00 66,293.251.000000

Base 37.203400 0.00 71.20 0.00 66,293.25

29 Sep 2010 OPEN USD/DTC 0.04BARCLAYS CAPITAL LE

1,700.000 NHHO Local 38.069800 0.00 68.00 0.00 64,786.661.000000

Base 38.069800 0.00 68.00 0.00 64,786.66

30 Sep 2010 OPEN USD/DTC 0.04BARCLAYS CAPITAL LE

1,570.000 NHHO Local 38.010700 0.00 62.80 0.00 59,739.601.000000

Base 38.010700 0.00 62.80 0.00 59,739.60

929297109 Total

475.20 0.000.0011,880.000 Local 444,250.09

Base 0.00 475.20 0.00 444,250.09

COMMON STOCK USD.01930059100 09 Jul 2010 14 Jul 2010 USD/DTC 0.02PIPER JAFFRAYWADDELL + REED FINANCIAL A

15,440.000 NHEZ Local 24.220300 0.00 308.80 0.00 374,270.231.000000

Base 24.220300 0.00 308.80 0.00 374,270.23

12 Jul 2010 15 Jul 2010 USD/DTC 0.02PIPER JAFFRAY

23,569.000 NHEZ Local 24.201400 0.00 471.38 0.00 570,874.181.000000

Base 24.201400 0.00 471.38 0.00 570,874.18

13 Jul 2010 16 Jul 2010 USD/DTC 0.02PIPER JAFFRAY

11,905.000 NHEZ Local 25.014500 0.00 238.10 0.00 298,035.721.000000

Base 25.014500 0.00 238.10 0.00 298,035.72

930059100 Total

1,018.28 0.000.0050,914.000 Local 1,243,180.13

Base 0.00 1,018.28 0.00 1,243,180.13



Prepared by State StreetPage 431

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD.1931142103 02 Sep 2010 08 Sep 2010 USD/DTC 0.02PERSHING LLCWAL MART STORES INC

3,100.000 NHEY Local 51.541900 0.00 62.00 0.00 159,841.891.000000

Base 51.541900 0.00 62.00 0.00 159,841.89

06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

660.000 NHHY Local 48.377300 0.00 13.20 0.00 31,942.221.000000

Base 48.377300 0.00 13.20 0.00 31,942.22

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

250.000 NHEU Local 51.685000 0.00 5.00 0.00 12,926.251.000000

Base 51.685000 0.00 5.00 0.00 12,926.25

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 52.366300 0.00 4.00 0.00 10,477.261.000000

Base 52.366300 0.00 4.00 0.00 10,477.26

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHHY Local 52.850000 0.00 6.60 0.00 17,447.101.000000

Base 52.850000 0.00 6.60 0.00 17,447.10

931142103 Total

90.80 0.000.004,540.000 Local 232,634.72

Base 0.00 90.80 0.00 232,634.72

COMMON STOCK931422109 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWALGREEN CO

300.000 NHEU Local 29.088800 0.00 6.00 0.00 8,732.641.000000

Base 29.088800 0.00 6.00 0.00 8,732.64

LIMITED PARTNERSHIP93399Y968 27 Jul 2010 27 Jul 2010 USD/BOSCAPITAL CALLWARBURG PINCUS PRVT EQUITY X

1,400,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,400,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,400,000.00
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22 Sep 2010 22 Sep 2010 USD/BOSCAPITAL CALL

700,000.000 NHEL Local 1.000000 0.00 0.00 0.00 700,000.001.000000

Base 1.000000 0.00 0.00 0.00 700,000.00

93399Y968 Total

0.00 0.000.002,100,000.000 Local 2,100,000.00

Base 0.00 0.00 0.00 2,100,000.00

FUND LEVEL CASH939DCM908 31 Aug 2010 31 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTPORTFOLIO

17,247.000 NHER Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD.0194106L109 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWASTE MANAGEMENT INC

790.000 NHHY Local 31.660100 0.00 15.80 0.00 25,027.281.000000

Base 31.660100 0.00 15.80 0.00 25,027.28

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

740.000 NHHY Local 34.378500 0.00 14.80 0.00 25,454.891.000000

Base 34.378500 0.00 14.80 0.00 25,454.89

94106L109 Total

30.60 0.000.001,530.000 Local 50,482.17

Base 0.00 30.60 0.00 50,482.17

LP94399G973 01 Jul 2010 USD/BOSSSANGYONGSECURITIES AMERICA, INC.WIND POINT PARTNERS V

50,687.000 NHEL Local 1.000000 0.00 0.00 0.00 50,687.001.000000

Base 1.000000 0.00 0.00 0.00 50,687.00

01 Jul 2010 CANCEL USD/BOSSSANGYONGSECURITIES AMERICA, INC.

-50,687.000 NHEL Local 1.000000 0.00 0.00 0.00 -50,687.001.000000

Base 1.000000 0.00 0.00 0.00 -50,687.00
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01 Jul 2010 01 Jul 2010 USD/BOSCAPITAL CALL

50,687.000 NHEL Local 1.000000 0.00 0.00 0.00 50,687.001.000000

Base 1.000000 0.00 0.00 0.00 50,687.00

94399G973 Total

0.00 0.000.0050,687.000 Local 50,687.00

Base 0.00 0.00 0.00 50,687.00

COMMON STOCK USD.0194770V102 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWEBMD HEALTH CORP

400.000 NHEU Local 50.322500 0.00 8.00 0.00 20,137.001.000000

Base 50.322500 0.00 8.00 0.00 20,137.00

COMMON STOCK USD.01947890109 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.WEBSTER FINANCIAL CORP

330.000 NHHZ Local 19.113900 0.00 6.60 0.00 6,314.191.000000

Base 19.113900 0.00 6.60 0.00 6,314.19

COMMON STOCK USD.0194973V107 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWELLPOINT INC

350.000 NHHY Local 48.075700 0.00 7.00 0.00 16,833.501.000000

Base 48.075700 0.00 7.00 0.00 16,833.50

COMMON STOCK949746101 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWELLS FARGO + CO

3,960.000 NHHY Local 24.988000 0.00 79.20 0.00 99,031.681.000000

Base 24.988000 0.00 79.20 0.00 99,031.68

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,010.000 NHHY Local 26.160000 0.00 40.20 0.00 52,621.801.000000

Base 26.160000 0.00 40.20 0.00 52,621.80

949746101 Total

119.40 0.000.005,970.000 Local 151,653.48

Base 0.00 119.40 0.00 151,653.48
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COMMON STOCK USD.01950755108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.WERNER ENTERPRISES INC

270.000 NHHZ Local 23.090000 0.00 5.40 0.00 6,239.701.000000

Base 23.090000 0.00 5.40 0.00 6,239.70

COMMON STOCK USD.0195082P105 04 Aug 2010 09 Aug 2010 USD/DTC 0.04ISI GROUPINCWESCO INTERNATIONAL INC

900.000 NHHO Local 36.349700 0.00 36.00 0.00 32,750.731.000000

Base 36.349700 0.00 36.00 0.00 32,750.73

07 Sep 2010 10 Sep 2010 USD/DTC 0.03BLAYLOCK + CO INC

4,330.000 NHIB Local 35.640200 0.00 129.90 0.00 154,451.971.000000

Base 35.640200 0.00 129.90 0.00 154,451.97

08 Sep 2010 13 Sep 2010 USD/DTC 0.03BLAYLOCK + CO INC

3,970.000 NHIB Local 35.802100 0.00 119.10 0.00 142,253.441.000000

Base 35.802100 0.00 119.10 0.00 142,253.44

14 Sep 2010 17 Sep 2010 USD/DTC 0.05BNY CONVERGEX LJR

6,150.000 NHIB Local 37.359700 0.00 307.50 0.00 230,069.661.000000

Base 37.359700 0.00 307.50 0.00 230,069.66

95082P105 Total

592.50 0.000.0015,350.000 Local 559,525.80

Base 0.00 592.50 0.00 559,525.80

XI LP95099D913 09 Jul 2010 USD/BOSSSANGYONGSECURITIES AMERICA, INC.WELSH CARSON ANDERSON STOWE

345,215.000 NHEL Local 1.000000 0.00 0.00 0.00 345,215.001.000000

Base 1.000000 0.00 0.00 0.00 345,215.00

09 Jul 2010 CANCEL USD/BOSSSANGYONGSECURITIES AMERICA, INC.

-345,215.000 NHEL Local 1.000000 0.00 0.00 0.00 -345,215.001.000000

Base 1.000000 0.00 0.00 0.00 -345,215.00
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22 Jul 2010 22 Jul 2010 USD/BOSCAPITAL CALL

345,215.000 NHEL Local 1.000000 0.00 0.00 0.00 345,215.001.000000

Base 1.000000 0.00 0.00 0.00 345,215.00

09 Aug 2010 09 Aug 2010 USD/BOSCAPITAL CALL

1,923,339.000 NHEL Local 1.000000 0.00 0.00 0.00 1,923,339.001.000000

Base 1.000000 0.00 0.00 0.00 1,923,339.00

30 Sep 2010 30 Sep 2010 USD/BOSCAPITAL CALL

2,367,186.000 NHEL Local 1.000000 0.00 0.00 0.00 2,367,186.001.000000

Base 1.000000 0.00 0.00 0.00 2,367,186.00

95099D913 Total

0.00 0.000.004,635,740.000 Local 4,635,740.00

Base 0.00 0.00 0.00 4,635,740.00

COMMON STOCK957638109 04 Aug 2010 09 Aug 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INCWESTERN ALLIANCE BANCORP

1,700.000 NHHO Local 7.389300 0.00 68.00 0.00 12,629.811.000000

Base 7.389300 0.00 68.00 0.00 12,629.81

05 Aug 2010 10 Aug 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,900.000 NHHO Local 7.426800 0.00 116.00 0.00 21,653.721.000000

Base 7.426800 0.00 116.00 0.00 21,653.72

957638109 Total

184.00 0.000.004,600.000 Local 34,283.53

Base 0.00 184.00 0.00 34,283.53

COMMON STOCK962166104 01 Sep 2010 01 Sep 2010 USD/DTCAUTREPAT-STK/$ DIVWEYERHAEUSER CO

1,694.408 NHHY Local 15.539999 0.00 0.00 0.00 26,331.101.000000

Base 15.539999 0.00 0.00 0.00 26,331.10
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01 Sep 2010 02 Sep 2010 USD/DTCAUTREPAT-STK/$ DIV

21,713.963 NHDM Local 15.540000 0.00 0.00 0.00 337,434.991.000000

Base 15.540000 0.00 0.00 0.00 337,434.99

01 Sep 2010 02 Sep 2010 USD/DTCAUTREPAT-STK/$ DIV

32,176.719 NHHY Local 15.539999 0.00 0.00 0.00 500,026.211.000000

Base 15.539999 0.00 0.00 0.00 500,026.21

962166104 Total

0.00 0.000.0055,585.090 Local 863,792.30

Base 0.00 0.00 0.00 863,792.30

COMMON STOCK USD1.968223206 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWILEY (JOHN) + SONS CLASS A

650.000 NHHY Local 38.517700 0.00 13.00 0.00 25,049.511.000000

Base 38.517700 0.00 13.00 0.00 25,049.51

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

630.000 NHHY Local 40.097400 0.00 12.60 0.00 25,273.961.000000

Base 40.097400 0.00 12.60 0.00 25,273.96

968223206 Total

25.60 0.000.001,280.000 Local 50,323.47

Base 0.00 25.60 0.00 50,323.47

COMMON STOCK USD.05969203108 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WILLBROS GROUP INC

1,970.000 NHHZ Local 8.486300 0.00 39.40 0.00 16,757.411.000000

Base 8.486300 0.00 39.40 0.00 16,757.41

COMMON STOCK97381W104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWINDSTREAM CORP

2,360.000 NHHY Local 10.639800 0.00 47.20 0.00 25,157.131.000000

Base 10.639800 0.00 47.20 0.00 25,157.13
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

550.000 NHDM Local 11.737800 0.00 11.00 0.00 6,466.791.000000

Base 11.737800 0.00 11.00 0.00 6,466.79

97381W104 Total

58.20 0.000.002,910.000 Local 31,623.92

Base 0.00 58.20 0.00 31,623.92

COMMON STOCK USD1.978097103 19 Aug 2010 24 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCWOLVERINE WORLD WIDE INC

1,290.000 NHDU Local 26.313400 0.00 6.45 0.00 33,950.741.000000

Base 26.313400 0.00 6.45 0.00 33,950.74

COMMON STOCK980745103 07 Jul 2010 12 Jul 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INCWOODWARD INC

3,300.000 NHHO Local 26.051200 0.00 132.00 0.00 86,100.961.000000

Base 26.051200 0.00 132.00 0.00 86,100.96

08 Jul 2010 13 Jul 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,200.000 NHHO Local 26.839600 0.00 88.00 0.00 59,135.121.000000

Base 26.839600 0.00 88.00 0.00 59,135.12

09 Jul 2010 14 Jul 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

400.000 NHHO Local 27.294100 0.00 16.00 0.00 10,933.641.000000

Base 27.294100 0.00 16.00 0.00 10,933.64

980745103 Total

236.00 0.000.005,900.000 Local 156,169.72

Base 0.00 236.00 0.00 156,169.72

COMMON STOCK USD.01981475106 14 Jul 2010 19 Jul 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCWORLD FUEL SERVICES CORP

7,360.000 NHDY Local 25.563900 0.00 220.80 0.00 188,371.101.000000

Base 25.563900 0.00 220.80 0.00 188,371.10
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09 Aug 2010 12 Aug 2010 USD/DTC 0.02LIQUIDNETINC

1,138.000 NHDU Local 27.777700 0.00 18.89 0.00 31,629.911.000000

Base 27.777700 0.00 18.89 0.00 31,629.91

09 Aug 2010 12 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,775.000 NHDU Local 27.893500 0.00 23.88 0.00 133,215.341.000000

Base 27.893500 0.00 23.88 0.00 133,215.34

10 Aug 2010 13 Aug 2010 USD/DTC 0.02LIQUIDNETINC

2,123.000 NHDU Local 27.460500 0.00 35.24 0.00 58,333.881.000000

Base 27.460500 0.00 35.24 0.00 58,333.88

10 Aug 2010 13 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,653.000 NHDU Local 27.577600 0.00 13.27 0.00 73,176.641.000000

Base 27.577600 0.00 13.27 0.00 73,176.64

11 Aug 2010 16 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

10,515.000 NHDU Local 26.951300 0.00 52.58 0.00 283,445.501.000000

Base 26.951300 0.00 52.58 0.00 283,445.50

12 Aug 2010 17 Aug 2010 USD/DTC 0.02LIQUIDNETINC

1,516.000 NHDU Local 26.230000 0.00 25.17 0.00 39,789.851.000000

Base 26.230000 0.00 25.17 0.00 39,789.85

19 Aug 2010 24 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

510.000 NHDU Local 25.740000 0.00 2.55 0.00 13,129.951.000000

Base 25.740000 0.00 2.55 0.00 13,129.95

15 Sep 2010 21 Sep 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

29,220.000 NHDY Local 25.000000 0.00 0.00 0.00 730,500.001.000000

Base 25.000000 0.00 0.00 0.00 730,500.00

981475106 Total

392.38 0.000.0059,810.000 Local 1,551,592.17

Base 0.00 392.38 0.00 1,551,592.17
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COMMON STOCK USD2.598389B100 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSXCEL ENERGY INC

1,210.000 NHHY Local 20.865000 0.00 24.20 0.00 25,270.851.000000

Base 20.865000 0.00 24.20 0.00 25,270.85

COMMON STOCK98416J118 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.XERIUM TECHNOLOGIES INC

470.000 NHHZ Local 13.019800 0.00 9.40 0.00 6,128.711.000000

Base 13.019800 0.00 9.40 0.00 6,128.71

COMMON STOCK USD.0198956P102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSZIMMER HOLDINGS INC

460.000 NHHY Local 54.973500 0.00 9.20 0.00 25,297.011.000000

Base 54.973500 0.00 9.20 0.00 25,297.01

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

510.000 NHHY Local 49.852200 0.00 10.20 0.00 25,434.821.000000

Base 49.852200 0.00 10.20 0.00 25,434.82

98956P102 Total

19.40 0.000.00970.000 Local 50,731.83

Base 0.00 19.40 0.00 50,731.83

COMMON STOCK NPV989701107 05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSZIONS BANCORPORATION

1,130.000 NHHY Local 22.228100 0.00 22.60 0.00 25,140.351.000000

Base 22.228100 0.00 22.60 0.00 25,140.35

US LP998MPB906 03 Sep 2010 03 Sep 2010 USD/BOSCAPITAL CALLMACQUARIE INFRASTRUCTURE

286,816.020 NHHR Local 1.000000 0.00 0.00 0.00 286,816.021.000000

Base 1.000000 0.00 0.00 0.00 286,816.02

LIMITED PARTNERSHIPACI0035N3 15 Jul 2010 15 Jul 2010 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD 2008

49,025.000 NHEL Local 1.000000 0.00 0.00 0.00 49,025.001.000000

Base 1.000000 0.00 0.00 0.00 49,025.00
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20 Jul 2010 20 Jul 2010 USD/BOSCAPITAL CALL

117,660.000 NHEL Local 1.000000 0.00 0.00 0.00 117,660.001.000000

Base 1.000000 0.00 0.00 0.00 117,660.00

02 Aug 2010 02 Aug 2010 USD/BOSCAPITAL CALL

63,963.900 NHEL Local 1.000000 0.00 0.00 0.00 63,963.901.000000

Base 1.000000 0.00 0.00 0.00 63,963.90

20 Aug 2010 20 Aug 2010 USD/BOSCAPITAL CALL

117,660.000 NHEL Local 1.000000 0.00 0.00 0.00 117,660.001.000000

Base 1.000000 0.00 0.00 0.00 117,660.00

07 Sep 2010 07 Sep 2010 USD/BOSCAPITAL CALL

58,830.000 NHEL Local 1.000000 0.00 0.00 0.00 58,830.001.000000

Base 1.000000 0.00 0.00 0.00 58,830.00

30 Sep 2010 30 Sep 2010 USD/BOSCAPITAL CALL

75,461.040 NHEL Local 1.000000 0.00 0.00 0.00 75,461.041.000000

Base 1.000000 0.00 0.00 0.00 75,461.04

ACI0035N3 Total

0.00 0.000.00482,599.940 Local 482,599.94

Base 0.00 0.00 0.00 482,599.94

LIMITED PARTNERSHIPACI0035T0 01 Jul 2010 01 Jul 2010 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD SER09

181,020.000 NHEL Local 1.000000 0.00 0.00 0.00 181,020.001.000000

Base 1.000000 0.00 0.00 0.00 181,020.00

20 Jul 2010 20 Jul 2010 USD/BOSCAPITAL CALL

68,960.000 NHEL Local 1.000000 0.00 0.00 0.00 68,960.001.000000

Base 1.000000 0.00 0.00 0.00 68,960.00
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23 Aug 2010 23 Aug 2010 USD/BOSCAPITAL CALL

51,720.000 NHEL Local 1.000000 0.00 0.00 0.00 51,720.001.000000

Base 1.000000 0.00 0.00 0.00 51,720.00

07 Sep 2010 07 Sep 2010 USD/BOSCAPITAL CALL

51,720.000 NHEL Local 1.000000 0.00 0.00 0.00 51,720.001.000000

Base 1.000000 0.00 0.00 0.00 51,720.00

27 Sep 2010 27 Sep 2010 USD/BOSCAPITAL CALL

181,020.000 NHEL Local 1.000000 0.00 0.00 0.00 181,020.001.000000

Base 1.000000 0.00 0.00 0.00 181,020.00

ACI0035T0 Total

0.00 0.000.00534,440.000 Local 534,440.00

Base 0.00 0.00 0.00 534,440.00

LIMITED PARTNERSHIPACI0040Y2 02 Jul 2010 02 Jul 2010 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD2010

31,250.000 NHEL Local 1.000000 0.00 0.00 0.00 31,250.001.000000

Base 1.000000 0.00 0.00 0.00 31,250.00

REITACI006AD2 21 Jul 2010 21 Jul 2010 USD/BOSCAPITAL CALLCAHABA VILLAGE

1,000,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00

30 Jul 2010 30 Jul 2010 USD/BOSCAPITAL CALL

1,000,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00

05 Aug 2010 05 Aug 2010 USD/BOSCAPITAL CALL

32,300,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 32,300,000.001.000000

Base 1.000000 0.00 0.00 0.00 32,300,000.00
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ACI006AD2 Total

0.00 0.000.0034,300,000.000 Local 34,300,000.00

Base 0.00 0.00 0.00 34,300,000.00

LIMITED PARTNERSHIPACI006KU3 30 Jul 2010 30 Jul 2010 USD/BOSCAPITAL CALLTA ASSOCIATES XI LP

1,000,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00

COMMON STOCK USD1.G0229R108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.ALTERRA CAPITAL HOLDINGS LTD

350.000 NHHZ Local 19.328600 0.00 7.00 0.00 6,772.011.000000

Base 19.328600 0.00 7.00 0.00 6,772.01

COMMON STOCKG2022L114 23 Aug 2010 23 Aug 2010 USD/DTCREVERSE SPLIT NON CASHCDC CORP CL A

7,853.333 NHHZ Local 7.353600 0.00 0.00 0.00 57,750.271.000000

Base 7.353600 0.00 0.00 0.00 57,750.27

COMMON STOCK USD.2G2554F105 09 Jul 2010 14 Jul 2010 USD/DTC 0.03MERRILL LYNCH PEIRCE FENNER AND SCOVIDIEN PLC

26,593.000 NHHP Local 40.838200 0.00 797.79 0.00 1,086,808.041.000000

Base 40.838200 0.00 797.79 0.00 1,086,808.04

COMMON STOCKG39319101 06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASHGLOBAL INDEMNITY PLC

3,300.000 NHHZ Local 16.276863 0.00 0.00 0.00 53,713.651.000000

Base 16.276863 0.00 0.00 0.00 53,713.65

COMMON STOCK USD1.0G47791101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINGERSOLL RAND PLC

27,690.000 NHHY Local 37.875400 0.00 553.80 0.00 1,049,323.631.000000

Base 37.875400 0.00 553.80 0.00 1,049,323.63

COMMON STOCK USD.2G491BT108 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINVESCO LTD

600.000 NHEU Local 20.500800 0.00 12.00 0.00 12,312.481.000000

Base 20.500800 0.00 12.00 0.00 12,312.48
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14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,000.000 NHHY Local 20.657800 0.00 40.00 0.00 41,355.601.000000

Base 20.657800 0.00 40.00 0.00 41,355.60

G491BT108 Total

52.00 0.000.002,600.000 Local 53,668.08

Base 0.00 52.00 0.00 53,668.08

COMMON STOCKG6359F103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNABORS INDUSTRIES LTD

60.000 NHDM Local 18.575500 0.00 1.20 0.00 1,115.731.000000

Base 18.575500 0.00 1.20 0.00 1,115.73

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,380.000 NHEU Local 18.568900 0.00 47.60 0.00 44,241.581.000000

Base 18.568900 0.00 47.60 0.00 44,241.58

G6359F103 Total

48.80 0.000.002,440.000 Local 45,357.31

Base 0.00 48.80 0.00 45,357.31

COMMON STOCKG7945M107 06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASHSEAGATE TECHNOLOGY

224,300.000 NHDF Local 19.675934 0.00 0.00 0.00 4,413,312.181.000000

Base 19.675934 0.00 0.00 0.00 4,413,312.18

06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASH

20,490.000 NHEU Local 16.883343 0.00 0.00 0.00 345,939.711.000000

Base 16.883343 0.00 0.00 0.00 345,939.71

06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASH

12,740.000 NHHY Local 13.014240 0.00 0.00 0.00 165,801.431.000000

Base 13.014240 0.00 0.00 0.00 165,801.43
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G7945M107 Total

0.00 0.000.00257,530.000 Local 4,925,053.32

Base 0.00 0.00 0.00 4,925,053.32

COMMON STOCK NPVG87210103 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUTI WORLDWIDE INC

1,910.000 NHHY Local 13.243400 0.00 38.20 0.00 25,333.091.000000

Base 13.243400 0.00 38.20 0.00 25,333.09

COMMON STOCKH0023R105 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSACE LTD

490.000 NHHY Local 50.755700 0.00 9.80 0.00 24,880.091.000000

Base 50.755700 0.00 9.80 0.00 24,880.09

15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.

20,440.000 NHDM Local 54.597600 0.00 408.80 0.00 1,116,383.741.000000

Base 54.597600 0.00 408.80 0.00 1,116,383.74

H0023R105 Total

418.60 0.000.0020,930.000 Local 1,141,263.83

Base 0.00 418.60 0.00 1,141,263.83

COMMON STOCK USD8.3H89128104 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTYCO INTERNATIONAL LTD

730.000 NHHY Local 35.261100 0.00 14.60 0.00 25,755.201.000000

Base 35.261100 0.00 14.60 0.00 25,755.20

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

30,010.000 NHDM Local 37.993800 0.00 600.20 0.00 1,140,794.141.000000

Base 37.993800 0.00 600.20 0.00 1,140,794.14

H89128104 Total

614.80 0.000.0030,740.000 Local 1,166,549.34

Base 0.00 614.80 0.00 1,166,549.34
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COMMON STOCKN20935206 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CNH GLOBAL N.V.

530.000 NHEU Local 31.367500 0.00 10.60 0.00 16,635.381.000000

Base 31.367500 0.00 10.60 0.00 16,635.38

COMMON STOCK EUR.02N22717107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.CORE LABORATORIES N.V.

260.000 NHEU Local 78.112300 0.00 5.20 0.00 20,314.401.000000

Base 78.112300 0.00 5.20 0.00 20,314.40

COMMON STOCK USD.01V7780T103 10 Sep 2010 15 Sep 2010 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.CROYAL CARIBBEAN CRUISES LTD

7,180.000 NHIB Local 29.264400 0.00 359.00 0.00 210,477.391.000000

Base 29.264400 0.00 359.00 0.00 210,477.39

14 Sep 2010 17 Sep 2010 USD/DTC 0.04PULSE TRADING LLC

4,410.000 NHIB Local 29.975100 0.00 176.40 0.00 132,366.591.000000

Base 29.975100 0.00 176.40 0.00 132,366.59

15 Sep 2010 20 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,620.000 NHIB Local 29.417400 0.00 26.20 0.00 77,099.791.000000

Base 29.417400 0.00 26.20 0.00 77,099.79

V7780T103 Total

561.60 0.000.0014,210.000 Local 419,943.77

Base 0.00 561.60 0.00 419,943.77

COMMON STOCK USD.01Y2685T107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.GENCO SHIPPING + TRADING LTD

630.000 NHHZ Local 16.817000 0.00 12.60 0.00 10,607.311.000000

Base 16.817000 0.00 12.60 0.00 10,607.31

COMMON STOCK USD.01Y2693R101 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAL MARITIME CORP

6,640.000 NHHZ Local 5.787300 0.00 132.80 0.00 38,560.471.000000

Base 5.787300 0.00 132.80 0.00 38,560.47
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US DOLLAR  Total

0.00Local79,283,472.823

0.00Base

54.54

54.54

189,373.80

189,373.80

270,478,335.99

270,478,335.99

EQUITY  Total

109,979,953.823
Base 0.00 335,183.77 183,308.72 409,684,650.95

FIXED INCOME
US DOLLAR

6.7%   15 Nov 201300206RAP7 17 Aug 2010 20 Aug 2010 USD/DTCFORTIS INVESTMENT SERIVCES LLCAT + T INC

5,437,000.000 NHHW Local 115.946000 96,129.18 0.00 0.00 6,303,984.021.000000

Base 115.946000 96,129.18 0.00 0.00 6,303,984.02

8.375%   01 Feb 201700430XAD9 17 Aug 2010 23 Aug 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)ACCELLENT INC

1,522,000.000 NHFS Local 100.174500 5,665.22 0.00 0.00 1,524,655.891.000000

Base 100.174500 5,665.22 0.00 0.00 1,524,655.89

9.5%   01 Aug 201800439TAD9 22 Jul 2010 29 Jul 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCACCURIDE CORP

477,000.000 NHFS Local 101.500000 0.00 0.00 0.00 484,155.001.000000

Base 101.500000 0.00 0.00 0.00 484,155.00

22 Jul 2010 29 Jul 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

318,000.000 NHFS Local 101.500000 0.00 0.00 0.00 322,770.001.000000

Base 101.500000 0.00 0.00 0.00 322,770.00

22 Jul 2010 29 Jul 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

237,000.000 NHFS Local 97.288000 0.00 0.00 0.00 230,572.561.000000

Base 97.288000 0.00 0.00 0.00 230,572.56
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00439TAD9 Total

0.00 0.000.001,032,000.000 Local 1,037,497.56

Base 0.00 0.00 0.00 1,037,497.56

6.15%   15 Aug 2020013817AU5 24 Sep 2010 29 Sep 2010 USD/DTCRBC CAPITAL MARKETSALCOA INC

4,000,000.000 NHFJ Local 102.375000 38,266.66 0.00 0.00 4,095,000.001.000000

Base 102.375000 38,266.66 0.00 0.00 4,095,000.00

8%   15 May 2018016745AL5 04 Aug 2010 11 Aug 2010 USD/DTC7 EXCHANGE OFFER (NON CASH)ALLBRITTON COMMUNICATION

798,000.000 NHFS Local 100.000000 16,669.33 0.00 0.00 798,000.001.000000

Base 100.000000 16,669.33 0.00 0.00 798,000.00

1%   15 Jul 201302099H9D4 30 Sep 2010 30 Sep 2010 USD/BOSSHARE ADJUSTMENTALPHA MEDIA GROUP, INC.

66,769.440 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

5.85%   16 Jan 201802687QDG0 12 Jul 2010 15 Jul 2010 USD/DTCGOLDMAN SACHS + COAMERICAN INTL GROUP INC

2,300,000.000 NHFI Local 93.000000 66,901.25 0.00 0.00 2,139,000.001.000000

Base 93.000000 66,901.25 0.00 0.00 2,139,000.00

12 Jul 2010 15 Jul 2010 USD/DTCGOLDMAN SACHS + CO

3,255,000.000 NHHW Local 93.000000 94,679.81 0.00 0.00 3,027,150.001.000000

Base 93.000000 94,679.81 0.00 0.00 3,027,150.00

02687QDG0 Total

0.00 0.00161,581.065,555,000.000 Local 5,166,150.00

Base 161,581.06 0.00 0.00 5,166,150.00

11.25%   01 Nov 2014037933AE8 15 Sep 2010 21 Sep 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)APRIA HEALTHCARE GROUP I

3,815,000.000 NHFS Local 97.050000 159,753.13 0.00 0.00 3,702,457.501.000000

Base 97.050000 159,753.13 0.00 0.00 3,702,457.50
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1%   19 Apr 201604599P9B1 25 Jun 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTASPECT SOFTWARE

-167,348.590 NHHL Local 98.250000 0.00 0.00 0.00 -164,419.991.000000

Base 98.250000 0.00 0.00 0.00 -164,419.99

25 Jun 2010 13 Jul 2010 USD/BOS7 STATE STREET BANK AND TRUST

166,930.220 NHHL Local 98.249999 0.00 0.00 0.00 164,008.941.000000

Base 98.249999 0.00 0.00 0.00 164,008.94

30 Jul 2010 12 Aug 2010 USD/BOS2 STATE STREET BANK AND TRUST

250,000.000 NHHL Local 96.750000 0.00 0.00 0.00 241,875.001.000000

Base 96.750000 0.00 0.00 0.00 241,875.00

04599P9B1 Total

0.00 0.000.00249,581.630 Local 241,463.95

Base 0.00 0.00 0.00 241,463.95

3.125%   01 Oct 201505565QBN7 28 Sep 2010 OPEN USD/DTCCITIGROUPGLOBAL MARKETS INCBP CAPITAL MARKETS PLC

1,365,000.000 NHFI Local 99.716000 0.00 0.00 0.00 1,361,123.401.000000

Base 99.716000 0.00 0.00 0.00 1,361,123.40

7.625%   01 Jun 201906051GDZ9 14 Jul 2010 19 Jul 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCBANK OF AMERICA CORP

1,550,000.000 NHFI Local 116.741000 15,758.33 0.00 0.00 1,809,485.501.000000

Base 116.741000 15,758.33 0.00 0.00 1,809,485.50

1%   13 Jan 201208999A9N5 10 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTBERYL OIL AND GAS LP

239,657.180 NHHM Local 100.000000 0.00 0.00 0.00 239,657.181.000000

Base 100.000000 0.00 0.00 0.00 239,657.18

10 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-239,657.180 NHHM Local 100.000000 0.00 0.00 0.00 -239,657.181.000000

Base 100.000000 0.00 0.00 0.00 -239,657.18
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10 Aug 2010 19 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

239,657.180 NHHM Local 89.750000 0.00 0.00 0.00 215,092.321.000000

Base 89.750000 0.00 0.00 0.00 215,092.32

08999A9N5 Total

0.00 0.000.00239,657.180 Local 215,092.32

Base 0.00 0.00 0.00 215,092.32

1%   27 Jan 201409599J9N8 06 Aug 2010 18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTBLOUNT INTERNATIONAL INC

1,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.001.000000

Base 99.000000 0.00 0.00 0.00 990,000.00

1%   06 Apr 201512399S9D6 15 Jun 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTCF INDUSTRIES, INC

-198,881.460 NHHL Local 100.375002 0.00 0.00 0.00 -199,627.271.000000

Base 100.375002 0.00 0.00 0.00 -199,627.27

15 Jun 2010 23 Jul 2010 USD/BOS11 STATE STREET BANK AND TRUST

196,419.780 NHHL Local 100.374997 0.00 0.00 0.00 197,156.351.000000

Base 100.374997 0.00 0.00 0.00 197,156.35

12399S9D6 Total

0.00 0.000.00-2,461.680 Local -2,470.92

Base 0.00 0.00 0.00 -2,470.92

7.875%   31 Jul 2020131347BS4 20 Jul 2010 23 Jul 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDCALPINE CORP

1,000,000.000 NHFS Local 99.146000 0.00 0.00 0.00 991,460.001.000000

Base 99.146000 0.00 0.00 0.00 991,460.00

0.01%   29 Mar 201413199E9M7 19 Aug 2010 19 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTCALPINE CORPORATION

500,000.000 NHHL Local 95.750000 0.00 0.00 0.00 478,750.001.000000

Base 95.750000 0.00 0.00 0.00 478,750.00
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1%   01 Jul 201713959RAA2 14 Jul 2010 19 Jul 2010 USD/DTCCITADEL SECURITIES LLCCAPELLA HEALTHCARE

443,000.000 NHFS Local 103.500000 2,390.35 0.00 0.00 458,505.001.000000

Base 103.500000 2,390.35 0.00 0.00 458,505.00

1%   14 Dec 201213999E9W7 01 Jul 2010 01 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTCAPITAL AUTOMATIVE REIT

1,525.110 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

02 Aug 2010 02 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

1,622.840 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

30 Sep 2010 30 Sep 2010 USD/BOSSHARE ADJUSTMENT

1,525.460 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

13999E9W7 Total

0.00 0.000.004,673.410 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   15 Dec 201615099R9C6 29 Jul 2010 09 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTCEDAR FAIR

1,698,512.320 NHHL Local 99.000000 0.00 0.00 0.00 1,681,527.201.000000

Base 99.000000 0.00 0.00 0.00 1,681,527.20

29 Jul 2010 17 Aug 2010 USD/BOS8 STATE STREET BANK AND TRUST

500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 495,000.001.000000

Base 99.000000 0.00 0.00 0.00 495,000.00

15099R9C6 Total

0.00 0.000.002,198,512.320 Local 2,176,527.20

Base 0.00 0.00 0.00 2,176,527.20
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1%   11 Aug 201616399P9B7 08 Sep 2010 08 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTCHEMTURA

974,171.120 NHHL Local 99.000000 0.00 0.00 0.00 964,429.411.000000

Base 99.000000 0.00 0.00 0.00 964,429.41

7.25%   15 Dec 2018165167CC9 27 Aug 2010 01 Sep 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCHESAPEAKE ENERGY CORP

1,750,000.000 NHFS Local 105.000000 26,784.72 0.00 0.00 1,837,500.001.000000

Base 105.000000 26,784.72 0.00 0.00 1,837,500.00

1%   10 Jun 20171719989G4 09 Jun 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTCINCINNATI BELL INC

-46,272.140 NHHL Local 97.500007 0.00 0.00 0.00 -45,115.341.000000

Base 97.500007 0.00 0.00 0.00 -45,115.34

08 Jul 2010 19 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHM Local 97.500000 0.00 0.00 0.00 243,750.001.000000

Base 97.500000 0.00 0.00 0.00 243,750.00

09 Jun 2010 20 Jul 2010 USD/BOS8 STATE STREET BANK AND TRUST

46,156.460 NHHL Local 97.500003 0.00 0.00 0.00 45,002.551.000000

Base 97.500003 0.00 0.00 0.00 45,002.55

05 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHL Local 99.750000 0.00 0.00 0.00 249,375.001.000000

Base 99.750000 0.00 0.00 0.00 249,375.00

05 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-250,000.000 NHHL Local 99.750000 0.00 0.00 0.00 -249,375.001.000000

Base 99.750000 0.00 0.00 0.00 -249,375.00

05 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHL Local 99.472904 0.00 0.00 0.00 248,682.261.000000

Base 99.472904 0.00 0.00 0.00 248,682.26

05 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-250,000.000 NHHL Local 99.472904 0.00 0.00 0.00 -248,682.261.000000

Base 99.472904 0.00 0.00 0.00 -248,682.26
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05 Aug 2010 01 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHL Local 99.750000 0.00 0.00 0.00 249,375.001.000000

Base 99.750000 0.00 0.00 0.00 249,375.00

1719989G4 Total

0.00 0.000.00499,884.320 Local 493,012.21

Base 0.00 0.00 0.00 493,012.21

6.5%   19 Aug 2013172967EU1 13 Jul 2010 16 Jul 2010 USD/DTCJ.P. MORGAN SECURITIES LLCCITIGROUP INC

2,045,000.000 NHIA Local 108.084000 54,277.71 0.00 0.00 2,210,317.801.000000

Base 108.084000 54,277.71 0.00 0.00 2,210,317.80

8.5%   22 May 2019172967EV9 14 Jul 2010 19 Jul 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCITIGROUP INC

1,735,000.000 NHFI Local 122.377000 23,350.21 0.00 0.00 2,123,240.951.000000

Base 122.377000 23,350.21 0.00 0.00 2,123,240.95

9.25%   15 Dec 201718451QAC2 19 Aug 2010 25 Aug 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)CLEAR CHANNEL WORLDWIDE

74,000.000 NHFS Local 100.000000 1,216.89 0.00 0.00 74,000.001.000000

Base 100.000000 1,216.89 0.00 0.00 74,000.00

9.25%   15 Dec 201718451QAD0 19 Aug 2010 25 Aug 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)CLEAR CHANNEL WORLDWIDE

1,217,000.000 NHFS Local 102.272801 20,012.89 0.00 0.00 1,244,660.001.000000

Base 102.272801 20,012.89 0.00 0.00 1,244,660.00

8.5%   15 Dec 201918911MAD3 23 Sep 2010 27 Sep 2010 USD/DTC4 EXCHANGE OFFER (NON CASH)CLOUD PEAK ENRGY RES/FIN

2,025,000.000 NHFS Local 99.481659 46,856.25 0.00 0.00 2,014,503.601.000000

Base 99.481659 46,856.25 0.00 0.00 2,014,503.60

10.875%   01 Apr 20119190AAB3 02 Aug 2010 05 Aug 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCOFFEYVILLE RESOURCES

625,000.000 NHFS Local 100.500000 22,467.45 0.00 0.00 628,125.001.000000

Base 100.500000 22,467.45 0.00 0.00 628,125.00
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8.125%   01 Mar 2016217203AB4 20 Aug 2010 25 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCOPANO ENERGY L L C

1,000,000.000 NHFS Local 102.000000 39,270.83 0.00 0.00 1,020,000.001.000000

Base 102.000000 39,270.83 0.00 0.00 1,020,000.00

5%   15 May 20132254C0TC1 16 Aug 2010 19 Aug 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCREDIT SUISSE NEW YORK

6,570,000.000 NHHW Local 108.232000 85,775.00 0.00 0.00 7,110,842.401.000000

Base 108.232000 85,775.00 0.00 0.00 7,110,842.40

1%   07 Sep 201222699L9V7 30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTCRESCENT RESOURCES LLC

1,000,000.000 NHHM Local 90.199427 0.00 0.00 0.00 901,994.271.000000

Base 90.199427 0.00 0.00 0.00 901,994.27

1%   09 Dec 201623899M9D1 17 Sep 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTDATATEL, INC

129,876.240 NHHL Local 102.500549 0.00 0.00 0.00 133,123.861.000000

Base 102.500549 0.00 0.00 0.00 133,123.86

1%   23 Nov 201624999S9R4 27 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLAS VEGAS SANDS LLC

663,517.930 NHHL Local 97.449399 0.00 0.00 0.00 646,594.241.000000

Base 97.449399 0.00 0.00 0.00 646,594.24

27 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

1,052,128.440 NHHM Local 89.828059 0.00 0.00 0.00 945,106.561.000000

Base 89.828059 0.00 0.00 0.00 945,106.56

24999S9R4 Total

0.00 0.000.001,715,646.370 Local 1,591,700.80

Base 0.00 0.00 0.00 1,591,700.80

1%   11 May 201325299Z9Q4 30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTDELUXE ENTERTAINMNENT

189,449.020 NHHM Local 100.000000 0.00 0.00 0.00 189,449.021.000000

Base 100.000000 0.00 0.00 0.00 189,449.02
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3.125%   15 Feb 201625459HAV7 10 Aug 2010 17 Aug 2010 USD/DTCJ.P. MORGAN SECURITIES LLCDIRECTV HOLDINGS FING

3,200,000.000 NHHW Local 99.935000 0.00 0.00 0.00 3,197,920.001.000000

Base 99.935000 0.00 0.00 0.00 3,197,920.00

10 Aug 2010 17 Aug 2010 USD/DTCJ.P. MORGAN SECURITIES LLC

2,205,000.000 NHFI Local 99.935000 0.00 0.00 0.00 2,203,566.751.000000

Base 99.935000 0.00 0.00 0.00 2,203,566.75

25459HAV7 Total

0.00 0.000.005,405,000.000 Local 5,401,486.75

Base 0.00 0.00 0.00 5,401,486.75

1%   24 Oct 201425799D9U9 15 Jan 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTR.H. DONNELLEY INC.

-770,650.170 NHHM Local 99.000000 0.00 0.00 0.00 -762,943.671.000000

Base 99.000000 0.00 0.00 0.00 -762,943.67

15 Jan 2010 USD/BOSSTATE STREET BANK AND TRUST

753,260.920 NHHM Local 98.999999 0.00 0.00 0.00 745,728.311.000000

Base 98.999999 0.00 0.00 0.00 745,728.31

15 Jan 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-753,260.920 NHHM Local 98.999999 0.00 0.00 0.00 -745,728.311.000000

Base 98.999999 0.00 0.00 0.00 -745,728.31

15 Jan 2010 03 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

753,260.920 NHHM Local 98.999999 0.00 0.00 0.00 745,728.311.000000

Base 98.999999 0.00 0.00 0.00 745,728.31

15 Jan 2010 USD/BOSSTATE STREET BANK AND TRUST

770,650.170 NHHM Local 99.000000 0.00 0.00 0.00 762,943.671.000000

Base 99.000000 0.00 0.00 0.00 762,943.67



Prepared by State StreetPage 455

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

15 Jan 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-770,650.170 NHHM Local 99.000000 0.00 0.00 0.00 -762,943.671.000000

Base 99.000000 0.00 0.00 0.00 -762,943.67

25799D9U9 Total

0.00 0.000.00-17,389.250 Local -17,215.36

Base 0.00 0.00 0.00 -17,215.36

1%   05 Jul 20162689979E5 02 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTDYNCORP INTERNATIONAL LLC

63,988.200 NHHL Local 99.874992 0.00 0.00 0.00 63,908.211.000000

Base 99.874992 0.00 0.00 0.00 63,908.21

1%   07 Jun 20132929169P0 10 Aug 2010 23 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTENERGY SOLUTIONS INC

1,710,978.800 NHHL Local 97.500000 0.00 0.00 0.00 1,668,204.331.000000

Base 97.500000 0.00 0.00 0.00 1,668,204.33

8.75%   01 Aug 201729382RAC1 22 Jul 2010 27 Jul 2010 USD/DTCSTERNE, AGEE, AND LEACH INCENTRAVISION COMMUNICATIO

276,000.000 NHFS Local 101.125000 0.00 0.00 0.00 279,105.001.000000

Base 101.125000 0.00 0.00 0.00 279,105.00

22 Jul 2010 27 Jul 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

473,000.000 NHFS Local 98.722000 0.00 0.00 0.00 466,955.061.000000

Base 98.722000 0.00 0.00 0.00 466,955.06

29382RAC1 Total

0.00 0.000.00749,000.000 Local 746,060.06

Base 0.00 0.00 0.00 746,060.06

8.5%   15 Dec 2016302203AA2 14 Sep 2010 17 Sep 2010 USD/DTCDEUTSCHE BANK SECURITIES INCEXPRO FINANCE LUXEMBOURG

168,000.000 NHFS Local 96.500000 3,649.33 0.00 0.00 162,120.001.000000

Base 96.500000 3,649.33 0.00 0.00 162,120.00
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14 Sep 2010 17 Sep 2010 USD/DTCGOLDMAN SACHS + CO

673,000.000 NHFS Local 96.750000 14,619.06 0.00 0.00 651,127.501.000000

Base 96.750000 14,619.06 0.00 0.00 651,127.50

14 Sep 2010 17 Sep 2010 USD/DTCGOLDMAN SACHS + CO

1,000,000.000 NHFS Local 96.500000 21,722.22 0.00 0.00 965,000.001.000000

Base 96.500000 21,722.22 0.00 0.00 965,000.00

302203AA2 Total

0.00 0.0039,990.611,841,000.000 Local 1,778,247.50

Base 39,990.61 0.00 0.00 1,778,247.50

4.5%   01 Sep 2039312935MB2 18 Aug 2010 23 Aug 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFED HM LN PC POOL A88454

2,424,973.080 NHFJ Local 104.296875 6,668.67 0.00 0.00 2,529,171.141.000000

2,500,000.000 Base 104.296875 6,668.67 0.00 0.00 2,529,171.14

5.25%   18 Jun 20143133X7FK5 09 Aug 2010 12 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LN BKS

10,000,000.000 NHHW Local 115.053000 78,750.00 0.00 0.00 11,505,300.001.000000

Base 115.053000 78,750.00 0.00 0.00 11,505,300.00

5.375%   19 Aug 20113133XGDD3 14 Sep 2010 17 Sep 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFED HOME LN BANK

20,000,000.000 NHHW Local 104.657000 83,611.11 0.00 0.00 20,931,400.001.000000

Base 104.657000 83,611.11 0.00 0.00 20,931,400.00

4%   06 Sep 20133133XRX88 09 Aug 2010 12 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LOAN BANK

20,000,000.000 NHHW Local 109.311000 346,666.67 0.00 0.00 21,862,200.001.000000

Base 109.311000 346,666.67 0.00 0.00 21,862,200.00

1.625%   26 Sep 20123133XUUJ0 09 Aug 2010 12 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LOAN BANK

10,000,000.000 NHHW Local 101.957000 61,388.89 0.00 0.00 10,195,700.001.000000

Base 101.957000 61,388.89 0.00 0.00 10,195,700.00
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1%   04 Apr 201231398AH54 09 Aug 2010 12 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFANNIE MAE

10,000,000.000 NHHW Local 100.724000 35,555.56 0.00 0.00 10,072,400.001.000000

Base 100.724000 35,555.56 0.00 0.00 10,072,400.00

2.875%   11 Dec 201331398AUJ9 09 Aug 2010 12 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL NATL MTG ASSN

20,000,000.000 NHHW Local 105.865000 97,430.56 0.00 0.00 21,173,000.011.000000

Base 105.865000 97,430.56 0.00 0.00 21,173,000.01

1%   01 Dec 201635699N9A1 19 Jul 2010 28 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTFREESCALE SEMICONDUCTOR, INC

500,000.000 NHHM Local 90.250000 0.00 0.00 0.00 451,250.001.000000

Base 90.250000 0.00 0.00 0.00 451,250.00

8.5%   15 Apr 202035906AAH1 20 Aug 2010 23 Aug 2010 USD/DTC3 EXCHANGE OFFER (NON CASH)FRONTIER COMMUNICATIONS

3,661,000.000 NHFS Local 101.225894 110,643.56 0.00 0.00 3,705,880.001.000000

Base 101.225894 110,643.56 0.00 0.00 3,705,880.00

4.5%   20 May 204036202FGD2 20 Jul 2010 23 Jul 2010 USD/FEDCANTOR FITZGERALD/CANTOR CLEARING SGNMA II POOL 004696

1,993,307.000 NHFJ Local 104.890625 5,481.59 0.00 0.00 2,090,792.171.000000

2,000,000.000 Base 104.890625 5,481.59 0.00 0.00 2,090,792.17

5.25%   06 Dec 2017369604BC6 04 Aug 2010 09 Aug 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCGENERAL ELEC CO

4,450,000.000 NHFJ Local 110.509000 40,884.38 0.00 0.00 4,917,650.501.000000

Base 110.509000 40,884.38 0.00 0.00 4,917,650.50

04 Aug 2010 09 Aug 2010 USD/DTCFTN FINANCIAL SECURITIES

1,050,000.000 NHFJ Local 110.157000 9,646.88 0.00 0.00 1,156,648.501.000000

Base 110.157000 9,646.88 0.00 0.00 1,156,648.50

369604BC6 Total

0.00 0.0050,531.265,500,000.000 Local 6,074,299.00

Base 50,531.26 0.00 0.00 6,074,299.00
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3.75%   14 Nov 201436962G4G6 29 Sep 2010 OPEN USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SGENERAL ELEC CAP CORP

5,000,000.000 NHFJ Local 106.233000 72,916.67 0.00 0.00 5,311,650.001.000000

Base 106.233000 72,916.67 0.00 0.00 5,311,650.00

1%   08 Apr 201637199A9N2 23 Apr 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTGENERIC DRUG HOLDINGS, INC

-310,460.410 NHHL Local 100.380000 0.00 0.00 0.00 -311,640.161.000000

Base 100.380000 0.00 0.00 0.00 -311,640.16

23 Apr 2010 13 Jul 2010 USD/BOS70 STATE STREET BANK AND TRUST

306,579.650 NHHL Local 100.374998 0.00 0.00 0.00 307,729.321.000000

Base 100.374998 0.00 0.00 0.00 307,729.32

37199A9N2 Total

0.00 0.000.00-3,880.760 Local -3,910.84

Base 0.00 0.00 0.00 -3,910.84

5.75%   15 Jun 201437247DAE6 13 Jul 2010 16 Jul 2010 USD/DTCGOLDMAN SACHS + COGENWORTH FINL INC

2,125,000.000 NHHW Local 101.500000 10,521.70 0.00 0.00 2,156,875.001.000000

Base 101.500000 10,521.70 0.00 0.00 2,156,875.00

13 Jul 2010 16 Jul 2010 USD/DTCGOLDMAN SACHS + CO

1,460,000.000 NHFI Local 101.500000 7,229.03 0.00 0.00 1,481,900.001.000000

Base 101.500000 7,229.03 0.00 0.00 1,481,900.00

37247DAE6 Total

0.00 0.0017,750.733,585,000.000 Local 3,638,775.00

Base 17,750.73 0.00 0.00 3,638,775.00

1%   15 Aug 201637299S9B8 12 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTGENTIVA HEALTH SERVICES INC

499,089.840 NHHL Local 96.000000 0.00 0.00 0.00 479,126.251.000000

Base 96.000000 0.00 0.00 0.00 479,126.25
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5.4%   01 Jun 2040373334JR3 09 Jul 2010 14 Jul 2010 USD/DTCGOLDMAN SACHS + COGEORGIA POWER COMPANY

900,000.000 NHHW Local 102.244000 5,535.00 0.00 0.00 920,196.001.000000

Base 102.244000 5,535.00 0.00 0.00 920,196.00

1%   02 Jul 201537499A9K5 02 Sep 2010 02 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTGETTY IMAGES T/L B

188,246.340 NHHL Local 99.885192 0.00 0.00 0.00 188,030.221.000000

Base 99.885192 0.00 0.00 0.00 188,030.22

6%   15 Jun 202038141EA66 15 Jul 2010 20 Jul 2010 USD/DTCDEUTSCHE BANK SECURITIES INCGOLDMAN SACHS GROUP INC

2,235,000.000 NHHW Local 106.002000 17,507.50 0.00 0.00 2,369,144.701.000000

Base 106.002000 17,507.50 0.00 0.00 2,369,144.70

4.75%   15 Jul 201338141GDK7 21 Jul 2010 26 Jul 2010 USD/DTCGOLDMAN SACHS + COGOLDMAN SACHS GROUP INC

1,225,000.000 NHIA Local 106.803000 1,777.95 0.00 0.00 1,308,336.751.000000

Base 106.803000 1,777.95 0.00 0.00 1,308,336.75

7.57%   30 May 201441999A9W6 30 Sep 2010 30 Sep 2010 USD/BOSSHARE ADJUSTMENTHAWAIIAN TELECOM

4,888.870 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

9.5%   15 Jan 201642330PAA5 14 Jul 2010 19 Jul 2010 USD/DTCBARCLAYS CAPITAL INCHELIX ENERGY SOLUTIONS GROUP

500,000.000 NHFS Local 94.500000 527.78 0.00 0.00 472,500.001.000000

Base 94.500000 527.78 0.00 0.00 472,500.00

1%   16 Mar 20144259959A7 02 Aug 2010 19 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLEVEL 3 FINANCING INC LX058651

275,000.000 NHHL Local 90.250000 0.00 0.00 0.00 248,187.501.000000

Base 90.250000 0.00 0.00 0.00 248,187.50

1%   29 Jan 201744699N9L9 12 Jul 2010 02 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTINTERACTIVE DATA CORP.

750,000.000 NHHM Local 97.000000 0.00 0.00 0.00 727,500.001.000000

Base 97.000000 0.00 0.00 0.00 727,500.00
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12 Jul 2010 05 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

862,500.000 NHHL Local 97.000000 0.00 0.00 0.00 836,625.001.000000

Base 97.000000 0.00 0.00 0.00 836,625.00

44699N9L9 Total

0.00 0.000.001,612,500.000 Local 1,564,125.00

Base 0.00 0.00 0.00 1,564,125.00

7%   01 Oct 201845661TAJ0 13 Sep 2010 27 Sep 2010 USD/DTCWELLS FARGO SECURITIES, LLCINERGY LP/INERGY FIN

1,628,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,628,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,628,000.00

9.375%   15 Jul 201845768VAD0 01 Jul 2010 07 Jul 2010 USD/DTCBROADPOINT CAPITALINSIGHT COMMUNICATIONS

204,000.000 NHFS Local 100.750000 0.00 0.00 0.00 205,530.001.000000

Base 100.750000 0.00 0.00 0.00 205,530.00

01 Jul 2010 07 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

1,155,000.000 NHFS Local 100.875000 0.00 0.00 0.00 1,165,106.251.000000

Base 100.875000 0.00 0.00 0.00 1,165,106.25

45768VAD0 Total

0.00 0.000.001,359,000.000 Local 1,370,636.25

Base 0.00 0.00 0.00 1,370,636.25

5.15%   01 Oct 201546625HDF4 25 Aug 2010 30 Aug 2010 USD/DTCJPMORGAN SECURITIES INCJPMORGAN CHASE + CO

3,600,000.000 NHFJ Local 108.438000 76,734.99 0.00 0.00 3,903,768.001.000000

Base 108.438000 76,734.99 0.00 0.00 3,903,768.00

5.375%   01 Oct 201246625HGT1 13 Jul 2010 16 Jul 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDJP MORGAN CHASE CAN CO

867,000.000 NHIA Local 107.800000 13,592.03 0.00 0.00 934,626.001.000000

Base 107.800000 13,592.03 0.00 0.00 934,626.00
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13 Jul 2010 16 Jul 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC

1,033,000.000 NHIA Local 107.914000 16,194.43 0.00 0.00 1,114,751.621.000000

Base 107.914000 16,194.43 0.00 0.00 1,114,751.62

46625HGT1 Total

0.00 0.0029,786.461,900,000.000 Local 2,049,377.62

Base 29,786.46 0.00 0.00 2,049,377.62

7.875%   15 Apr 2018513075AY7 16 Sep 2010 21 Sep 2010 USD/DTC5 EXCHANGE OFFER (NON CASH)LAMAR MEDIA CORP

1,190,000.000 NHFS Local 100.000000 37,485.00 0.00 0.00 1,190,000.001.000000

Base 100.000000 37,485.00 0.00 0.00 1,190,000.00

8.125%   15 Mar 2020521865AS4 16 Aug 2010 19 Aug 2010 USD/DTCBARCLAYS CAPITAL INCLEAR CORP

250,000.000 NHFS Local 104.500000 8,068.58 0.00 0.00 261,250.001.000000

Base 104.500000 8,068.58 0.00 0.00 261,250.00

11%   01 Oct 2016531359AA5 23 Sep 2010 30 Sep 2010 USD/DTCBANK OF AMERICA SECURITIES LLCLIBERTY TIRE RECYCLING

1,117,000.000 NHFS Local 98.929000 0.00 0.00 0.00 1,105,036.931.000000

Base 98.929000 0.00 0.00 0.00 1,105,036.93

1%   06 Nov 201653799C9A7 18 Jun 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTLIVE NATION ENTERTAINMENT INC

-139,880.070 NHHL Local 99.875000 0.00 0.00 0.00 -139,705.221.000000

Base 99.875000 0.00 0.00 0.00 -139,705.22

18 Jun 2010 13 Jul 2010 USD/BOS1 STATE STREET BANK AND TRUST

139,530.370 NHHL Local 99.875002 0.00 0.00 0.00 139,355.961.000000

Base 99.875002 0.00 0.00 0.00 139,355.96

53799C9A7 Total

0.00 0.000.00-349.700 Local -349.26

Base 0.00 0.00 0.00 -349.26
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1%   14 Dec 2014573012929 28 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTMARSICO CAPITAL MNGT.

250,000.000 NHHM Local 64.750000 0.00 0.00 0.00 161,875.001.000000

Base 64.750000 0.00 0.00 0.00 161,875.00

28 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-250,000.000 NHHM Local 64.750000 0.00 0.00 0.00 -161,875.001.000000

Base 64.750000 0.00 0.00 0.00 -161,875.00

28 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

249,523.420 NHHM Local 64.750000 0.00 0.00 0.00 161,566.411.000000

Base 64.750000 0.00 0.00 0.00 161,566.41

28 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-249,523.420 NHHM Local 64.750000 0.00 0.00 0.00 -161,566.411.000000

Base 64.750000 0.00 0.00 0.00 -161,566.41

28 Jul 2010 02 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

249,523.420 NHHM Local 64.565658 0.00 0.00 0.00 161,106.441.000000

Base 64.565658 0.00 0.00 0.00 161,106.44

573012929 Total

0.00 0.000.00249,523.420 Local 161,106.44

Base 0.00 0.00 0.00 161,106.44

1%   03 Apr 201657599K9T1 03 Sep 2010 03 Sep 2010 USD/BOSPAYDOWNMEG ENERGY CORP

250,000.000 NHHM Local 100.125000 0.00 0.00 0.00 250,312.501.000000

Base 100.125000 0.00 0.00 0.00 250,312.50

5.45%   05 Feb 201359018YM40 13 Jul 2010 16 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLCMERRILL LYNCH + CO INC

1,945,000.000 NHIA Local 105.643000 47,406.67 0.00 0.00 2,054,756.351.000000

Base 105.643000 47,406.67 0.00 0.00 2,054,756.35
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2.375%   06 Feb 201459156RAW8 03 Aug 2010 06 Aug 2010 USD/DTCUBS SECURITIES LLCMETLIFE INC

300,000.000 NHHW Local 99.867000 0.00 0.00 0.00 299,601.001.000000

Base 99.867000 0.00 0.00 0.00 299,601.00

04 Aug 2010 09 Aug 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

2,335,000.000 NHHW Local 100.177000 462.14 0.00 0.00 2,339,132.951.000000

Base 100.177000 462.14 0.00 0.00 2,339,132.95

04 Aug 2010 09 Aug 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,570,000.000 NHFI Local 100.177000 310.73 0.00 0.00 1,572,778.901.000000

Base 100.177000 310.73 0.00 0.00 1,572,778.90

03 Aug 2010 06 Aug 2010 USD/DTCUBS SECURITIES LLC

250,000.000 NHFI Local 99.867000 0.00 0.00 0.00 249,667.501.000000

Base 99.867000 0.00 0.00 0.00 249,667.50

59156RAW8 Total

0.00 0.00772.874,455,000.000 Local 4,461,180.35

Base 772.87 0.00 0.00 4,461,180.35

1%   30 Nov 201659199P9E3 21 Jul 2010 21 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTMETROPCS WIRELESS INC

1,355,128.220 NHHM Local 90.661120 0.00 0.00 0.00 1,228,574.431.000000

Base 90.661120 0.00 0.00 0.00 1,228,574.43

0.01%   31 Dec 201659599B9X8 25 Aug 2010 25 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTMIDCONTINENT COMMUNICATIONS

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

1%   30 Apr 201559999A9Y4 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

209,683.050 NHHM Local 100.000000 0.00 0.00 0.00 209,683.051.000000

Base 100.000000 0.00 0.00 0.00 209,683.05
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26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-209,683.050 NHHM Local 100.000000 0.00 0.00 0.00 -209,683.051.000000

Base 100.000000 0.00 0.00 0.00 -209,683.05

18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

34,947.180 NHHM Local 100.374994 0.00 0.00 0.00 35,078.231.000000

Base 100.374994 0.00 0.00 0.00 35,078.23

18 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-34,947.180 NHHM Local 100.374994 0.00 0.00 0.00 -35,078.231.000000

Base 100.374994 0.00 0.00 0.00 -35,078.23

17 Sep 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

34,947.180 NHHM Local 100.124988 0.00 0.00 0.00 34,990.861.000000

Base 100.124988 0.00 0.00 0.00 34,990.86

18 Aug 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

34,947.180 NHHM Local 100.158639 0.00 0.00 0.00 35,002.621.000000

Base 100.158639 0.00 0.00 0.00 35,002.62

26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

209,156.210 NHHM Local 100.000000 0.00 0.00 0.00 209,156.211.000000

Base 100.000000 0.00 0.00 0.00 209,156.21

59999A9Y4 Total

0.00 0.000.00279,050.570 Local 279,149.69

Base 0.00 0.00 0.00 279,149.69

1%   08 Jan 201559999G9U9 08 Jul 2010 19 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTSPANSION LLC

250,000.000 NHHM Local 99.375000 0.00 0.00 0.00 248,437.501.000000

Base 99.375000 0.00 0.00 0.00 248,437.50



Prepared by State StreetPage 465

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 Jul 2010 28 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 99.125000 0.00 0.00 0.00 495,625.001.000000

Base 99.125000 0.00 0.00 0.00 495,625.00

59999G9U9 Total

0.00 0.000.00750,000.000 Local 744,062.50

Base 0.00 0.00 0.00 744,062.50

1%   16 Aug 201759999L9C8 03 Sep 2010 03 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTMULTIPLAN INC

1,586,574.520 NHHL Local 98.000000 0.00 0.00 0.00 1,554,843.031.000000

Base 98.000000 0.00 0.00 0.00 1,554,843.03

5.3%   01 Mar 2013617446HR3 13 Jul 2010 16 Jul 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY GROUP INC

1,050,000.000 NHIA Local 105.722000 20,868.75 0.00 0.00 1,110,081.001.000000

Base 105.722000 20,868.75 0.00 0.00 1,110,081.00

5.625%   23 Sep 201961747YCJ2 15 Jul 2010 20 Jul 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY

760,000.000 NHHW Local 102.453000 13,893.75 0.00 0.00 778,642.801.000000

Base 102.453000 13,893.75 0.00 0.00 778,642.80

15 Jul 2010 20 Jul 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

1,575,000.000 NHFI Local 102.453000 28,792.97 0.00 0.00 1,613,634.751.000000

Base 102.453000 28,792.97 0.00 0.00 1,613,634.75

61747YCJ2 Total

0.00 0.0042,686.722,335,000.000 Local 2,392,277.55

Base 42,686.72 0.00 0.00 2,392,277.55

1%   31 Jul 201562799E9Z9 02 Sep 2010 02 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTNTELOS TL B

121,333.970 NHHL Local 99.750004 0.00 0.00 0.00 121,030.641.000000

Base 99.750004 0.00 0.00 0.00 121,030.64
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9%   01 Oct 2018628782AG9 22 Sep 2010 OPEN USD/DTCBANK OF AMERICA SECURITIES LLCNBTY INC

1,250,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,250,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,250,000.00

1%   14 Jul 201762899H9Z1 22 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTNBTY INC.

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   09 Aug 201365499M9C8 18 Aug 2010 18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTNIELSEN FINANCE LLC

706,171.430 NHHM Local 86.210223 0.00 0.00 0.00 608,791.971.000000

Base 86.210223 0.00 0.00 0.00 608,791.97

1%   27 May 201665999B9C7 03 Aug 2010 12 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTNEXTMEDIA OPERATING, INC

500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 501,250.001.000000

Base 100.250000 0.00 0.00 0.00 501,250.00

7.25%   15 Feb 201567000XAB2 04 Aug 2010 09 Aug 2010 USD/DTCSEAPORT GROUP SECURITIES LLCNOVELIS INC

1,171,000.000 NHFS Local 102.500000 41,033.79 0.00 0.00 1,200,275.001.000000

Base 102.500000 41,033.79 0.00 0.00 1,200,275.00

1%   07 Aug 201567019U9E3 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTNTELOS INC

500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 498,750.001.000000

Base 99.750000 0.00 0.00 0.00 498,750.00

30 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -498,750.001.000000

Base 99.750000 0.00 0.00 0.00 -498,750.00

30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 498,750.001.000000

Base 99.750000 0.00 0.00 0.00 498,750.00
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30 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -498,750.001.000000

Base 99.750000 0.00 0.00 0.00 -498,750.00

67019U9E3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

10%   15 Aug 201667021BAD1 14 Jul 2010 19 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLCNII CAPITAL CORP

678,000.000 NHFS Local 108.000000 29,003.33 0.00 0.00 732,240.001.000000

Base 108.000000 29,003.33 0.00 0.00 732,240.00

1%   07 Aug 201567099E9Y8 30 Jul 2010 02 Sep 2010 USD/BOS23 STATE STREET BANK AND TRUSTNTELOS INC

500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 498,750.001.000000

Base 99.750000 0.00 0.00 0.00 498,750.00

7.75%   01 Jun 2020681904AM0 02 Sep 2010 08 Sep 2010 USD/DTCLOOP CAPITAL MARKETS INCOMNICARE INC

3,230,000.000 NHFS Local 101.250000 76,488.19 0.00 0.00 3,270,375.001.000000

Base 101.250000 76,488.19 0.00 0.00 3,270,375.00

6.75%   15 Oct 2022681936AW0 29 Sep 2010 OPEN USD/DTCBANK OF AMERICA SECURITIES LLCOMEGA HLTHCARE INVESTORS

1,925,000.000 NHFS Local 98.984000 0.00 0.00 0.00 1,905,442.001.000000

Base 98.984000 0.00 0.00 0.00 1,905,442.00

9.25%   01 Mar 2016693320AK9 06 Aug 2010 11 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCPHH CORP

220,000.000 NHFS Local 103.500000 0.00 0.00 0.00 227,700.001.000000

Base 103.500000 0.00 0.00 0.00 227,700.00

06 Aug 2010 11 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

772,000.000 NHFS Local 100.000000 0.00 0.00 0.00 772,000.001.000000

Base 100.000000 0.00 0.00 0.00 772,000.00
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06 Aug 2010 11 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

110,000.000 NHFS Local 103.375000 0.00 0.00 0.00 113,712.501.000000

Base 103.375000 0.00 0.00 0.00 113,712.50

693320AK9 Total

0.00 0.000.001,102,000.000 Local 1,113,412.50

Base 0.00 0.00 0.00 1,113,412.50

9%   01 Oct 2018693492AC4 21 Sep 2010 29 Sep 2010 USD/DTCBANK OF AMERICA SECURITIES LLCPINAFORE LLC/INC

527,000.000 NHFS Local 104.000000 0.00 0.00 0.00 548,080.001.000000

Base 104.000000 0.00 0.00 0.00 548,080.00

21 Sep 2010 29 Sep 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

1,053,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,053,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,053,000.00

693492AC4 Total

0.00 0.000.001,580,000.000 Local 1,601,080.00

Base 0.00 0.00 0.00 1,601,080.00

0%   29 Sep 201569399D9T4 23 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTPINAFORE, LLC

288,461.540 NHHM Local 99.874998 0.00 0.00 0.00 288,100.961.000000

Base 99.874998 0.00 0.00 0.00 288,100.96

23 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUST

173,076.920 NHHM Local 99.874997 0.00 0.00 0.00 172,860.571.000000

Base 99.874997 0.00 0.00 0.00 172,860.57

23 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUST

288,461.540 NHHM Local 100.000000 0.00 0.00 0.00 288,461.541.000000

Base 100.000000 0.00 0.00 0.00 288,461.54
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69399D9T4 Total

0.00 0.000.00750,000.000 Local 749,423.07

Base 0.00 0.00 0.00 749,423.07

8.875%   30 Jun 2017695459AD9 23 Jul 2010 26 Jul 2010 USD/DTC3 EXCHANGE OFFER (NON CASH)PAETEC HOLDING CORP

2,531,000.000 NHFS Local 101.219969 14,351.12 0.00 0.00 2,561,877.441.000000

Base 101.219969 14,351.12 0.00 0.00 2,561,877.44

1%   30 Mar 201169899B9J5 15 Jul 2010 26 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTPANAVISION INC

741,921.700 NHHM Local 98.000000 0.00 0.00 0.00 727,083.271.000000

Base 98.000000 0.00 0.00 0.00 727,083.27

19 Jul 2010 26 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

166,504.010 NHHM Local 98.000000 0.00 0.00 0.00 163,173.931.000000

Base 98.000000 0.00 0.00 0.00 163,173.93

30 Sep 2010 30 Sep 2010 USD/BOSSHARE ADJUSTMENT

22,051.540 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

69899B9J5 Total

0.00 0.000.00930,477.250 Local 890,257.20

Base 0.00 0.00 0.00 890,257.20

8.25%   15 Apr 201870788AAA6 07 Sep 2010 10 Sep 2010 USD/DTCBANK OF AMERICA SECURITIES LLCPENN VIRGINIA RESOURCE

1,792,000.000 NHFS Local 102.250000 54,618.67 0.00 0.00 1,832,320.001.000000

Base 102.250000 54,618.67 0.00 0.00 1,832,320.00

1%   24 Nov 201572199B9J6 24 Nov 2009 CANCEL USD/BOSSTATE STREET BANK AND TRUSTPILOT TRAVEL CENTERS

-750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.001.000000

Base 99.000000 0.00 0.00 0.00 -742,500.00
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24 Nov 2009 07 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

647,036.760 NHHM Local 99.000000 0.00 0.00 0.00 640,566.391.000000

Base 99.000000 0.00 0.00 0.00 640,566.39

72199B9J6 Total

0.00 0.000.00-102,963.240 Local -101,933.61

Base 0.00 0.00 0.00 -101,933.61

1%   31 Jan 201672199B9K3 24 Nov 2009 CANCEL USD/BOSSTATE STREET BANK AND TRUSTPILOT TRAVEL CENTERS LLC

-495,962.150 NHHL Local 99.000000 0.00 0.00 0.00 -491,002.531.000000

Base 99.000000 0.00 0.00 0.00 -491,002.53

24 Nov 2009 20 Jul 2010 USD/BOS229 STATE STREET BANK AND TRUST

427,874.320 NHHL Local 99.000000 0.00 0.00 0.00 423,595.581.000000

Base 99.000000 0.00 0.00 0.00 423,595.58

72199B9K3 Total

0.00 0.000.00-68,087.830 Local -67,406.95

Base 0.00 0.00 0.00 -67,406.95

7.375%   15 Sep 202073179PAH9 13 Sep 2010 24 Sep 2010 USD/DTCBANK OF AMERICA SECURITIES LLCPOLYONE CORP

651,000.000 NHFS Local 100.000000 0.00 0.00 0.00 651,000.001.000000

Base 100.000000 0.00 0.00 0.00 651,000.00

1%   05 May 201674599K9Z2 14 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTREYNOLDS GROUP HOLDINGS INC.

993,750.000 NHHM Local 98.500000 0.00 0.00 0.00 978,843.751.000000

Base 98.500000 0.00 0.00 0.00 978,843.75

8%   01 Oct 2015749121BZ1 20 Sep 2010 USD/DTCMANDATORYEXCHANGE NON CASHQWEST COMMUNICATIONS INT

2,179,000.000 NHFS Local 103.441945 81,833.56 0.00 0.00 2,254,000.001.000000

Base 103.441945 81,833.56 0.00 0.00 2,254,000.00



Prepared by State StreetPage 471

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

20 Sep 2010 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-2,179,000.000 NHFS Local 103.441945 -81,833.56 0.00 0.00 -2,254,000.001.000000

Base 103.441945 -81,833.56 0.00 0.00 -2,254,000.00

749121BZ1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

8%   01 Oct 2015749121CA5 20 Sep 2010 20 Sep 2010 USD/DTCMANDATORYEXCHANGE NON CASHQWEST COMMUNICATIONS INT

2,179,000.000 NHFS Local 103.441945 81,833.56 0.00 0.00 2,254,000.001.000000

Base 103.441945 81,833.56 0.00 0.00 2,254,000.00

1%   12 Jul 20147499999N0 30 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTRJO HOLDINGS CORP

1,222.210 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

31 Aug 2010 31 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

1,305.870 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

30 Sep 2010 30 Sep 2010 USD/BOSSHARE ADJUSTMENT

1,226.420 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

7499999N0 Total

0.00 0.000.003,754.500 Local 0.00

Base 0.00 0.00 0.00 0.00

7.75%   15 Oct 2016761733AA2 09 Sep 2010 14 Sep 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCREYNOLDS GRP ISS/REYNOLD

750,000.000 NHFS Local 101.500000 24,057.29 0.00 0.00 761,250.001.000000

Base 101.500000 24,057.29 0.00 0.00 761,250.00
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6.4%   21 Oct 2019780097AW1 09 Jul 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDROYAL BK SCOTLND GRP PLC

405,000.000 NHFI Local 102.074000 0.00 0.00 0.00 413,399.701.000000

Base 102.074000 0.00 0.00 0.00 413,399.70

09 Jul 2010 CANCEL USD/DTCMORGAN STANLEY CO INCORPORATED

-405,000.000 NHFI Local 102.074000 0.00 0.00 0.00 -413,399.701.000000

Base 102.074000 0.00 0.00 0.00 -413,399.70

09 Jul 2010 14 Jul 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

405,000.000 NHFI Local 102.074000 5,976.00 0.00 0.00 413,399.701.000000

Base 102.074000 5,976.00 0.00 0.00 413,399.70

09 Jul 2010 14 Jul 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

500,000.000 NHHW Local 102.074000 7,377.78 0.00 0.00 510,370.001.000000

Base 102.074000 7,377.78 0.00 0.00 510,370.00

780097AW1 Total

0.00 0.0013,353.78905,000.000 Local 923,769.70

Base 13,353.78 0.00 0.00 923,769.70

3.4%   23 Aug 201378010XAD3 18 Aug 2010 24 Aug 2010 USD/DTCDEUTSCHE BANK SECURITIES INCROYAL BK SCOTLAND PLC

1,750,000.000 NHFI Local 100.678000 0.00 0.00 0.00 1,761,865.001.000000

Base 100.678000 0.00 0.00 0.00 1,761,865.00

18 Aug 2010 24 Aug 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

2,600,000.000 NHHW Local 100.678000 0.00 0.00 0.00 2,617,628.001.000000

Base 100.678000 0.00 0.00 0.00 2,617,628.00

78010XAD3 Total

0.00 0.000.004,350,000.000 Local 4,379,493.00

Base 0.00 0.00 0.00 4,379,493.00
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1%   30 Jul 201680599Y9B2 30 Jul 2010 06 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTSAVVIS COMMUNICATIONS CORP

1,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 970,000.001.000000

Base 97.000000 0.00 0.00 0.00 970,000.00

11.25%   15 Jul 2015828690AA5 16 Jul 2010 21 Jul 2010 USD/DTCTHE PRINCERIDGE GROUP LLCSIMMONS BEDDING CO

665,000.000 NHFS Local 107.625000 1,246.88 0.00 0.00 715,706.251.000000

Base 107.625000 1,246.88 0.00 0.00 715,706.25

07 Sep 2010 10 Sep 2010 USD/DTCTHE PRINCERIDGE GROUP LLC

948,000.000 NHFS Local 107.500000 16,293.75 0.00 0.00 1,019,100.001.000000

Base 107.500000 16,293.75 0.00 0.00 1,019,100.00

828690AA5 Total

0.00 0.0017,540.631,613,000.000 Local 1,734,806.25

Base 17,540.63 0.00 0.00 1,734,806.25

7.75%   15 Apr 2016858119AN0 20 Jul 2010 23 Jul 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONSTEEL DYNAMICS INC

1,724,000.000 NHFS Local 103.750000 36,371.00 0.00 0.00 1,788,650.001.000000

Base 103.750000 36,371.00 0.00 0.00 1,788,650.00

9.5%   15 Oct 201786183PAE2 24 Sep 2010 OPEN USD/DTCJ.P. MORGAN SECURITIES LLCSTONERIDGE INC

318,000.000 NHFS Local 100.000000 0.00 0.00 0.00 318,000.001.000000

Base 100.000000 0.00 0.00 0.00 318,000.00

1%   31 Dec 201586899D9S5 29 Sep 2010 29 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTSUPERMEDIA, INC.

1,997,566.590 NHHM Local 100.000000 0.00 0.00 0.00 1,997,566.591.000000

Base 100.000000 0.00 0.00 0.00 1,997,566.59

8%   01 Mar 201887311XAB4 29 Jul 2010 04 Aug 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)TW TELECOM HOLDINGS INC

410,000.000 NHFS Local 99.284000 12,026.67 0.00 0.00 407,064.401.000000

Base 99.284000 12,026.67 0.00 0.00 407,064.40
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1%   10 Oct 201487399J9L0 19 Jul 2010 29 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTTEXAS COMP ELEC HOLD CO

1,000,000.000 NHHM Local 75.250000 0.00 0.00 0.00 752,500.001.000000

Base 75.250000 0.00 0.00 0.00 752,500.00

11.25%   15 Jul 201787612BAD4 06 Jul 2010 06 Jul 2010 USD/DTCMANDATORYEXCHANGE NON CASHTARGA RES PARTNERS LP

579,000.000 NHFS Local 94.973000 30,940.31 0.00 0.00 549,893.671.000000

Base 94.973000 30,940.31 0.00 0.00 549,893.67

7.875%   15 Oct 201887612BAE2 10 Aug 2010 13 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCTARGA RESOURCES PARTNERS

1,119,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,119,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,119,000.00

2.582%   26 Apr 201387938WAK9 06 Aug 2010 11 Aug 2010 USD/DTCJPMORGAN SECURITIES INCTELEFONICA EMISIONES SAU

4,118,000.000 NHHW Local 101.301000 31,011.97 0.00 0.00 4,171,575.181.000000

Base 101.301000 31,011.97 0.00 0.00 4,171,575.18

11.25%   15 Dec 201887971KAH0 10 Aug 2010 17 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCTEMBEC INDUSTRIES INC

4,770,000.000 NHFS Local 98.717000 0.00 0.00 0.00 4,708,800.901.000000

Base 98.717000 0.00 0.00 0.00 4,708,800.90

9.25%   15 Aug 2020882491AP8 27 Jul 2010 10 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCTEXAS INDUSTRIES INC

2,464,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,464,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,464,000.00

3.15%   15 Jul 2015887317AJ4 07 Jul 2010 14 Jul 2010 USD/DTCBARCLAYS CAPITAL INCTIME WARNER INC

215,000.000 NHFI Local 99.881000 0.00 0.00 0.00 214,744.151.000000

Base 99.881000 0.00 0.00 0.00 214,744.15

08 Jul 2010 14 Jul 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

865,000.000 NHFI Local 100.609000 0.00 0.00 0.00 870,267.851.000000

Base 100.609000 0.00 0.00 0.00 870,267.85
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887317AJ4 Total

0.00 0.000.001,080,000.000 Local 1,085,012.00

Base 0.00 0.00 0.00 1,085,012.00

11.02%   01 Sep 201789170NAA4 13 Aug 2010 24 Aug 2010 USD/DTCJ.P. MORGAN SECURITIES LLCTOWER AUTO HLDGS TA HLDG

522,000.000 NHFS Local 97.016000 0.00 0.00 0.00 506,423.521.000000

Base 97.016000 0.00 0.00 0.00 506,423.52

7.75%   15 Jul 2014893647AM9 09 Jul 2010 15 Jul 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)TRANSDIGM INC

253,000.000 NHFS Local 97.125000 9,476.96 0.00 0.00 245,726.251.000000

Base 97.125000 9,476.96 0.00 0.00 245,726.25

2.25%   12 Aug 201390261XGF3 05 Aug 2010 12 Aug 2010 USD/DTCUBS SECURITIES LLCUBS AG STAMFORD CT

880,000.000 NHFI Local 100.101000 0.00 0.00 0.00 880,888.801.000000

Base 100.101000 0.00 0.00 0.00 880,888.80

05 Aug 2010 12 Aug 2010 USD/DTCUBS SECURITIES LLC

1,765,000.000 NHFI Local 100.130000 0.00 0.00 0.00 1,767,294.501.000000

Base 100.130000 0.00 0.00 0.00 1,767,294.50

05 Aug 2010 12 Aug 2010 USD/DTCUBS SECURITIES LLC

1,275,000.000 NHHW Local 100.101000 0.00 0.00 0.00 1,276,287.751.000000

Base 100.101000 0.00 0.00 0.00 1,276,287.75

05 Aug 2010 12 Aug 2010 USD/DTCUBS SECURITIES LLC

2,560,000.000 NHHW Local 100.130000 0.00 0.00 0.00 2,563,328.001.000000

Base 100.130000 0.00 0.00 0.00 2,563,328.00

90261XGF3 Total

0.00 0.000.006,480,000.000 Local 6,487,799.05

Base 0.00 0.00 0.00 6,487,799.05
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7%   01 Oct 2018902730AA8 15 Sep 2010 29 Sep 2010 USD/DTCJ.P. MORGAN SECURITIES LLCUHS ESCROW CORP

225,000.000 NHFS Local 100.000000 0.00 0.00 0.00 225,000.001.000000

Base 100.000000 0.00 0.00 0.00 225,000.00

9.5%   31 Aug 201590333LAE2 26 Aug 2010 27 Aug 2010 USD/DTC1 SUBSCRIPTION OFFERU S CONCRETE INC

807,000.000 NHFS Local 100.000000 0.00 0.00 0.00 807,000.001.000000

Base 100.000000 0.00 0.00 0.00 807,000.00

1%   23 Mar 201790999A9S2 27 Sep 2010 27 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTUNITED COMPONENTS

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   24 Jun 2014910RAFII8 28 Jul 2010 04 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTBRSP LLC

570,601.060 NHHM Local 99.499999 0.00 0.00 0.00 567,748.051.000000

Base 99.499999 0.00 0.00 0.00 567,748.05

0.01%   15 Aug 2019912803AR4 20 Jul 2010 23 Jul 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUNITED STATES TRES BD STRP PRN

37,705,000.000 NHFI Local 76.238000 0.00 0.00 0.00 28,745,537.911.000000

Base 76.238000 0.00 0.00 0.00 28,745,537.91

31 Aug 2010 03 Sep 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

2,500,000.000 NHFI Local 79.787000 0.00 0.00 0.00 1,994,675.001.000000

Base 79.787000 0.00 0.00 0.00 1,994,675.00

10 Sep 2010 15 Sep 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

28,000,000.000 NHFI Local 77.592000 0.00 0.00 0.00 21,725,760.001.000000

Base 77.592000 0.00 0.00 0.00 21,725,760.00

912803AR4 Total

0.00 0.000.0068,205,000.000 Local 52,465,972.91

Base 0.00 0.00 0.00 52,465,972.91
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0%   15 Aug 2039912803DH3 16 Jul 2010 21 Jul 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUNITED STATES TRES BD STRP PRN

40,935,000.000 NHHW Local 29.913000 0.00 0.00 0.00 12,244,886.551.000000

Base 29.913000 0.00 0.00 0.00 12,244,886.55

13 Sep 2010 16 Sep 2010 USD/FEDJPMORGAN SECURITIES INC

10,000,000.000 NHHW Local 30.538000 0.00 0.00 0.00 3,053,800.001.000000

Base 30.538000 0.00 0.00 0.00 3,053,800.00

27 Aug 2010 01 Sep 2010 USD/FEDDEUTSCHE BANK SECURITIES, INC.

15,000,000.000 NHHW Local 32.039000 0.00 0.00 0.00 4,805,850.001.000000

Base 32.039000 0.00 0.00 0.00 4,805,850.00

912803DH3 Total

0.00 0.000.0065,935,000.000 Local 20,104,536.55

Base 0.00 0.00 0.00 20,104,536.55

4.25%   15 May 2039912810QB7 29 Jun 2010 02 Jul 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

4,000,000.000 NHHW Local 104.621490 22,173.91 0.00 0.00 4,184,859.621.000000

Base 104.621490 22,173.91 0.00 0.00 4,184,859.62

3.5%   15 Feb 2018912828HR4 24 Aug 2010 25 Aug 2010 USD/FEDPERSHING LLCUNITED STATES TREAS NTS

6,300,000.000 NHFJ Local 110.484375 5,991.84 0.00 0.00 6,960,515.621.000000

Base 110.484375 5,991.84 0.00 0.00 6,960,515.62

3.75%   15 Nov 2018912828JR2 12 Aug 2010 13 Aug 2010 USD/FEDCANTOR FITZGERALD/CANTOR CLEARING SUNITES STATES TREAS NTS

3,300,000.000 NHFJ Local 110.570312 30,264.94 0.00 0.00 3,648,820.311.000000

Base 110.570312 30,264.94 0.00 0.00 3,648,820.31

0.875%   31 Oct 2011912828LT5 20 Aug 2010 25 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIWI TREASURY N/B

16,740,000.000 NHFI Local 100.773438 53,222.28 0.00 0.00 16,869,473.441.000000

Base 100.773438 53,222.28 0.00 0.00 16,869,473.44
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3.5%   15 May 2020912828ND8 29 Jun 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

-4,000,000.000 NHHW Local 104.621491 -22,173.91 0.00 0.00 -4,184,859.621.000000

Base 104.621491 -22,173.91 0.00 0.00 -4,184,859.62

0.625%   31 Jul 2012912828NQ9 13 Aug 2010 16 Aug 2010 USD/FEDLOOP CAPITAL MARKETS INCWI TREASURY SEC

8,000,000.000 NHFS Local 100.187500 2,173.91 0.00 0.00 8,015,000.001.000000

Base 100.187500 2,173.91 0.00 0.00 8,015,000.00

1%   29 Sep 201491499B9R5 02 Aug 2010 23 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTUNIVISION COMMUNICATIONS

150,000.000 NHHL Local 88.000000 0.00 0.00 0.00 132,000.001.000000

Base 88.000000 0.00 0.00 0.00 132,000.00

1%   29 Jan 201692399E9U1 14 Jul 2010 23 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTVANGUARD HEALTH HOLDING CO

750,000.010 NHHM Local 98.875000 0.00 0.00 0.00 741,562.511.000000

Base 98.875000 0.00 0.00 0.00 741,562.51

5.7%   01 Aug 201392976WBA3 13 Jul 2010 16 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLCWACHOVIA CORP GLBL MED TM SR

1,000,000.000 NHIA Local 109.457000 26,125.00 0.00 0.00 1,094,570.001.000000

Base 109.457000 26,125.00 0.00 0.00 1,094,570.00

1%   20 Feb 201692999F9U2 18 Aug 2010 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTWC LUXCO SARL

283,088.250 NHHM Local 99.000000 0.00 0.00 0.00 280,257.371.000000

Base 99.000000 0.00 0.00 0.00 280,257.37

18 Aug 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

283,088.240 NHHM Local 100.749999 0.00 0.00 0.00 285,211.401.000000

Base 100.749999 0.00 0.00 0.00 285,211.40

09 Sep 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

149,539.420 NHHL Local 99.000002 0.00 0.00 0.00 148,044.031.000000

Base 99.000002 0.00 0.00 0.00 148,044.03
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92999F9U2 Total

0.00 0.000.00715,715.910 Local 713,512.80

Base 0.00 0.00 0.00 713,512.80

1%   14 Oct 2015929YCAII1 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

269,519.120 NHHM Local 100.000000 0.00 0.00 0.00 269,519.121.000000

Base 100.000000 0.00 0.00 0.00 269,519.12

26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-269,519.120 NHHM Local 100.000000 0.00 0.00 0.00 -269,519.121.000000

Base 100.000000 0.00 0.00 0.00 -269,519.12

18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

44,919.850 NHHM Local 100.375001 0.00 0.00 0.00 45,088.301.000000

Base 100.375001 0.00 0.00 0.00 45,088.30

18 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-44,919.850 NHHM Local 100.375001 0.00 0.00 0.00 -45,088.301.000000

Base 100.375001 0.00 0.00 0.00 -45,088.30

18 Aug 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

44,919.850 NHHM Local 100.158682 0.00 0.00 0.00 44,991.131.000000

Base 100.158682 0.00 0.00 0.00 44,991.13

17 Sep 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

44,919.860 NHHM Local 100.125000 0.00 0.00 0.00 44,976.011.000000

Base 100.125000 0.00 0.00 0.00 44,976.01

26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

268,843.630 NHHM Local 100.000000 0.00 0.00 0.00 268,843.631.000000

Base 100.000000 0.00 0.00 0.00 268,843.63
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929YCAII1 Total

0.00 0.000.00358,683.340 Local 358,810.77

Base 0.00 0.00 0.00 358,810.77

1%   30 Apr 201593499D9D8 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

448,798.120 NHHM Local 100.000000 0.00 0.00 0.00 448,798.121.000000

Base 100.000000 0.00 0.00 0.00 448,798.12

26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-448,798.120 NHHM Local 100.000000 0.00 0.00 0.00 -448,798.121.000000

Base 100.000000 0.00 0.00 0.00 -448,798.12

18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

74,799.690 NHHM Local 100.375001 0.00 0.00 0.00 75,080.191.000000

Base 100.375001 0.00 0.00 0.00 75,080.19

18 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-74,799.690 NHHM Local 100.375001 0.00 0.00 0.00 -75,080.191.000000

Base 100.375001 0.00 0.00 0.00 -75,080.19

18 Aug 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

74,799.690 NHHM Local 100.158663 0.00 0.00 0.00 74,918.371.000000

Base 100.158663 0.00 0.00 0.00 74,918.37

17 Sep 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

74,799.680 NHHM Local 100.125000 0.00 0.00 0.00 74,893.181.000000

Base 100.125000 0.00 0.00 0.00 74,893.18

26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

447,673.310 NHHM Local 100.000000 0.00 0.00 0.00 447,673.311.000000

Base 100.000000 0.00 0.00 0.00 447,673.31
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93499D9D8 Total

0.00 0.000.00597,272.680 Local 597,484.86

Base 0.00 0.00 0.00 597,484.86

1%   30 Oct 201493499X9G7 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

571,999.710 NHHM Local 100.000000 0.00 0.00 0.00 571,999.711.000000

Base 100.000000 0.00 0.00 0.00 571,999.71

26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-571,999.710 NHHM Local 100.000000 0.00 0.00 0.00 -571,999.711.000000

Base 100.000000 0.00 0.00 0.00 -571,999.71

18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

95,333.290 NHHM Local 100.375000 0.00 0.00 0.00 95,690.791.000000

Base 100.375000 0.00 0.00 0.00 95,690.79

18 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-95,333.290 NHHM Local 100.375000 0.00 0.00 0.00 -95,690.791.000000

Base 100.375000 0.00 0.00 0.00 -95,690.79

18 Aug 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

95,333.290 NHHM Local 99.184303 0.00 0.00 0.00 94,555.661.000000

Base 99.184303 0.00 0.00 0.00 94,555.66

17 Sep 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

95,333.280 NHHM Local 100.125003 0.00 0.00 0.00 95,452.451.000000

Base 100.125003 0.00 0.00 0.00 95,452.45

26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

556,947.090 NHHM Local 100.000000 0.00 0.00 0.00 556,947.091.000000

Base 100.000000 0.00 0.00 0.00 556,947.09
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93499X9G7 Total

0.00 0.000.00747,613.660 Local 746,955.20

Base 0.00 0.00 0.00 746,955.20

1%   06 Nov 2014939SLNII4 09 Jun 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTRURAL/METRO OPERATING COMPANY

-213,802.980 NHHL Local 100.124998 0.00 0.00 0.00 -214,070.231.000000

Base 100.124998 0.00 0.00 0.00 -214,070.23

09 Jun 2010 28 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

213,267.130 NHHL Local 100.124998 0.00 0.00 0.00 213,533.711.000000

Base 100.124998 0.00 0.00 0.00 213,533.71

939SLNII4 Total

0.00 0.000.00-535.850 Local -536.52

Base 0.00 0.00 0.00 -536.52

4.375%   31 Jan 2013949746NY3 27 Jul 2010 USD/DTCWELLS FARGO SECURITIES LLCWELLS FARGO + CO NEW

3,300,000.000 NHFI Local 106.381000 0.00 0.00 0.00 3,510,573.001.000000

Base 106.381000 0.00 0.00 0.00 3,510,573.00

27 Jul 2010 CANCEL USD/DTCWELLS FARGO SECURITIES LLC

-3,300,000.000 NHFI Local 106.381000 0.00 0.00 0.00 -3,510,573.001.000000

Base 106.381000 0.00 0.00 0.00 -3,510,573.00

27 Jul 2010 30 Jul 2010 USD/DTCWELLS FARGO SECURITIES LLC

3,300,000.000 NHFI Local 106.381000 72,187.50 0.00 0.00 3,510,573.001.000000

Base 106.381000 72,187.50 0.00 0.00 3,510,573.00

949746NY3 Total

0.00 0.0072,187.503,300,000.000 Local 3,510,573.00

Base 72,187.50 0.00 0.00 3,510,573.00
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8.625%   01 Oct 2018952355AG0 30 Sep 2010 OPEN USD/DTCBROADPOINT CAPITALWEST CORP

201,000.000 NHFS Local 102.000000 0.00 0.00 0.00 205,020.001.000000

Base 102.000000 0.00 0.00 0.00 205,020.00

30 Sep 2010 OPEN USD/DTCDEUTSCHE BANK SECURITIES INC

502,000.000 NHFS Local 102.250000 0.00 0.00 0.00 513,295.001.000000

Base 102.250000 0.00 0.00 0.00 513,295.00

30 Sep 2010 OPEN USD/DTCDEUTSCHE BANK SECURITIES INC

564,000.000 NHFS Local 100.000000 0.00 0.00 0.00 564,000.001.000000

Base 100.000000 0.00 0.00 0.00 564,000.00

30 Sep 2010 OPEN USD/DTCWELLS FARGO SECURITIES, LLC

703,000.000 NHFS Local 102.000000 0.00 0.00 0.00 717,060.001.000000

Base 102.000000 0.00 0.00 0.00 717,060.00

952355AG0 Total

0.00 0.000.001,970,000.000 Local 1,999,375.00

Base 0.00 0.00 0.00 1,999,375.00

0.01%   31 Dec 2012959BYWII2 24 Sep 2010 24 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTVOLUME SERVICES AMERICA INC

311,004.910 NHHL Local 96.999999 0.00 0.00 0.00 301,674.761.000000

Base 96.999999 0.00 0.00 0.00 301,674.76

1%   18 Sep 2013959WLLII4 30 Jun 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTGUILFORD MILLS

-1,902.970 NHHM Local 100.000000 0.00 0.00 0.00 -1,902.971.000000

Base 100.000000 0.00 0.00 0.00 -1,902.97

30 Jun 2010 14 Jul 2010 USD/BOS14 STATE STREET BANK AND TRUST

1,902.970 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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30 Sep 2010 USD/BOSSHARE ADJUSTMENT

1,899.690 NHHM Local 100.000000 0.00 0.00 0.00 1,899.691.000000

Base 100.000000 0.00 0.00 0.00 1,899.69

959WLLII4 Total

0.00 0.000.001,899.690 Local -3.28

Base 0.00 0.00 0.00 -3.28

1%   12 Jun 2014959ZUSII2 19 Jul 2010 28 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTHMH PUBLISHING COMPANY LIMITED

250,000.000 NHHM Local 90.500000 0.00 0.00 0.00 226,250.001.000000

Base 90.500000 0.00 0.00 0.00 226,250.00

1%   23 Sep 2013980APXII5 17 Sep 2010 17 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTDELTA AIR LINES

257,124.360 NHHL Local 101.479198 0.00 0.00 0.00 260,927.741.000000

Base 101.479198 0.00 0.00 0.00 260,927.74

1%   15 Mar 2016981STCII7 08 Jul 2010 12 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTDELOS AIRCRAFT INC

750,000.000 NHHM Local 99.625000 0.00 0.00 0.00 747,187.501.000000

Base 99.625000 0.00 0.00 0.00 747,187.50

1%   26 Mar 2016981SZHII9 19 Jul 2010 05 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTAQUILEX HOLDINGS

251,875.000 NHHM Local 99.749999 0.00 0.00 0.00 251,245.311.000000

Base 99.749999 0.00 0.00 0.00 251,245.31

1%   17 Mar 2017981UDCII9 19 Jul 2010 21 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTHCA, INC

250,000.000 NHHM Local 97.000000 0.00 0.00 0.00 242,500.001.000000

Base 97.000000 0.00 0.00 0.00 242,500.00

1%   04 Aug 2016982DNPII6 28 Jul 2010 12 Aug 2010 USD/BOS6 STATE STREET BANK AND TRUSTINVENTIV HEALTH INC

259,104.010 NHHL Local 98.500000 0.00 0.00 0.00 255,217.451.000000

Base 98.500000 0.00 0.00 0.00 255,217.45



Prepared by State StreetPage 485

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

29 Jul 2010 18 Aug 2010 USD/BOS8 STATE STREET BANK AND TRUST

107,355.310 NHHL Local 100.000000 0.00 0.00 0.00 107,355.311.000000

Base 100.000000 0.00 0.00 0.00 107,355.31

30 Jul 2010 18 Aug 2010 USD/BOS8 STATE STREET BANK AND TRUST

161,032.960 NHHL Local 100.000000 0.00 0.00 0.00 161,032.961.000000

Base 100.000000 0.00 0.00 0.00 161,032.96

24 Sep 2010 24 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

107,355.310 NHHL Local 99.462569 0.00 0.00 0.00 106,778.351.000000

Base 99.462569 0.00 0.00 0.00 106,778.35

982DNPII6 Total

0.00 0.000.00634,847.590 Local 630,384.07

Base 0.00 0.00 0.00 630,384.07

1%   30 Jun 2014982DNRII2 01 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTWILLBROS US HOLDINGS INC.

482,784.980 NHHL Local 93.999999 0.00 0.00 0.00 453,817.881.000000

Base 93.999999 0.00 0.00 0.00 453,817.88

01 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-482,784.980 NHHL Local 93.999999 0.00 0.00 0.00 -453,817.881.000000

Base 93.999999 0.00 0.00 0.00 -453,817.88

01 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

482,784.980 NHHL Local 97.999999 0.00 0.00 0.00 473,129.281.000000

Base 97.999999 0.00 0.00 0.00 473,129.28

01 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-482,784.980 NHHL Local 97.999999 0.00 0.00 0.00 -473,129.281.000000

Base 97.999999 0.00 0.00 0.00 -473,129.28
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01 Jul 2010 13 Sep 2010 USD/BOS35 STATE STREET BANK AND TRUST

482,784.980 NHHL Local 93.999999 0.00 0.00 0.00 453,817.881.000000

Base 93.999999 0.00 0.00 0.00 453,817.88

982DNRII2 Total

0.00 0.000.00482,784.980 Local 453,817.88

Base 0.00 0.00 0.00 453,817.88

0.01%   23 Nov 2016982FSYII7 27 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTLAS VEGAS SANDS LLC

238,313.580 NHHM Local 90.483328 0.00 0.00 0.00 215,634.061.000000

Base 90.483328 0.00 0.00 0.00 215,634.06

30 Aug 2010 30 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

167,170.610 NHHL Local 97.449402 0.00 0.00 0.00 162,906.761.000000

Base 97.449402 0.00 0.00 0.00 162,906.76

982FSYII7 Total

0.00 0.000.00405,484.190 Local 378,540.82

Base 0.00 0.00 0.00 378,540.82

1%   27 Aug 2016982HJSII6 27 Aug 2010 OPEN USD/BOS26 STATE STREET BANK AND TRUSTEVERTEC INC

750,000.000 NHHM Local 97.000000 0.00 0.00 0.00 727,500.001.000000

Base 97.000000 0.00 0.00 0.00 727,500.00

1%   20 Sep 201898399W9C8 14 Sep 2010 14 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTWYLE LABORATORIES INC

205,061.980 NHHL Local 98.499999 0.00 0.00 0.00 201,986.051.000000

Base 98.499999 0.00 0.00 0.00 201,986.05

1%   13 Jul 2016985CPDII0 23 Jun 2010 16 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTPOSTMEDIA NETWORK INC.

500,000.000 NHHM Local 97.000000 0.00 0.00 0.00 485,000.001.000000

Base 97.000000 0.00 0.00 0.00 485,000.00
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1%   18 Jul 2014985DGCII0 12 Jul 2010 20 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTFIDELITY NATIONAL INFO SYSTEM

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   02 Apr 2014985DNCII2 27 Jul 2010 27 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTDEAN FOODS COMPANY

653,341.330 NHHL Local 94.591802 0.00 0.00 0.00 618,007.341.000000

Base 94.591802 0.00 0.00 0.00 618,007.34

1%   29 Jul 2016985FUSII4 28 Jul 2010 10 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTVERTAFORE

264,266.810 NHHL Local 97.999998 0.00 0.00 0.00 258,981.471.000000

Base 97.999998 0.00 0.00 0.00 258,981.47

1%   21 Feb 2015985GVCII6 29 Jul 2010 12 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTALTEGRITY, INC.

1,000,000.000 NHHM Local 98.000000 0.00 0.00 0.00 980,000.001.000000

Base 98.000000 0.00 0.00 0.00 980,000.00

1%   30 Apr 2014985HJHII7 11 Aug 2010 24 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTPINNACLE FOODS HOLDINGS

1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000,000.00

11 Aug 2010 25 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

111,571.290 NHHL Local 100.000000 0.00 0.00 0.00 111,571.291.000000

Base 100.000000 0.00 0.00 0.00 111,571.29

985HJHII7 Total

0.00 0.000.001,111,571.290 Local 1,111,571.29

Base 0.00 0.00 0.00 1,111,571.29

1%   06 Aug 2016985JMBII2 05 Aug 2010 17 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTFAIRMOUNT MINERALS LTD

544,086.160 NHHL Local 98.500000 0.00 0.00 0.00 535,924.871.000000

Base 98.500000 0.00 0.00 0.00 535,924.87
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05 Aug 2010 18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

03 Sep 2010 03 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

171,332.130 NHHL Local 99.841197 0.00 0.00 0.00 171,060.051.000000

Base 99.841197 0.00 0.00 0.00 171,060.05

985JMBII2 Total

0.00 0.000.001,465,418.290 Local 1,445,734.92

Base 0.00 0.00 0.00 1,445,734.92

1%   17 Aug 2016985KSDII9 17 Aug 2010 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTTOYS  R  US DELAWARE, INC.

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

17 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

154,964.570 NHHL Local 98.499999 0.00 0.00 0.00 152,640.101.000000

Base 98.499999 0.00 0.00 0.00 152,640.10

17 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-154,964.570 NHHL Local 98.499999 0.00 0.00 0.00 -152,640.101.000000

Base 98.499999 0.00 0.00 0.00 -152,640.10

17 Aug 2010 01 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

154,964.570 NHHL Local 98.499999 0.00 0.00 0.00 152,640.101.000000

Base 98.499999 0.00 0.00 0.00 152,640.10

985KSDII9 Total

0.00 0.000.00904,964.570 Local 891,390.10

Base 0.00 0.00 0.00 891,390.10
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1%   29 Oct 2015985LAYII0 19 Aug 2010 30 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTSINCLAIR TELEVISION GROUP INC.

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

19 Aug 2010 30 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 100.500000 0.00 0.00 0.00 753,750.001.000000

Base 100.500000 0.00 0.00 0.00 753,750.00

985LAYII0 Total

0.00 0.000.001,500,000.000 Local 1,500,000.00

Base 0.00 0.00 0.00 1,500,000.00

1%   20 Feb 2016985MBBII7 18 Aug 2010 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT CORPORATION

91,911.750 NHHM Local 98.999997 0.00 0.00 0.00 90,992.631.000000

Base 98.999997 0.00 0.00 0.00 90,992.63

18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

91,911.760 NHHM Local 100.750001 0.00 0.00 0.00 92,601.101.000000

Base 100.750001 0.00 0.00 0.00 92,601.10

18 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-91,911.760 NHHM Local 100.750001 0.00 0.00 0.00 -92,601.101.000000

Base 100.750001 0.00 0.00 0.00 -92,601.10

09 Sep 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

48,551.750 NHHL Local 98.999994 0.00 0.00 0.00 48,066.231.000000

Base 98.999994 0.00 0.00 0.00 48,066.23

18 Aug 2010 09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

91,911.760 NHHM Local 100.750001 0.00 0.00 0.00 92,601.101.000000

Base 100.750001 0.00 0.00 0.00 92,601.10
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985MBBII7 Total

0.00 0.000.00232,375.260 Local 231,659.96

Base 0.00 0.00 0.00 231,659.96

1%   01 Sep 2017985PBJII3 01 Sep 2010 OPEN USD/BOS35 STATE STREET BANK AND TRUSTVISTEON CORP

1,000,000.000 NHHM Local 100.750000 0.00 0.00 0.00 1,007,500.001.000000

Base 100.750000 0.00 0.00 0.00 1,007,500.00

1%   18 Sep 2012985SLFII4 03 Sep 2010 03 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTUNIVERSAL AMERICAN FINANCIAL

154,788.660 NHHL Local 90.658760 0.00 0.00 0.00 140,329.481.000000

Base 90.658760 0.00 0.00 0.00 140,329.48

0%   21 Sep 2016985SYTII0 30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTPINAFORE LLC

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   22 Sep 2016985TKDII8 27 Sep 2010 27 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTVISANT CORP.

1,000,000.000 NHHM Local 98.000000 0.00 0.00 0.00 980,000.001.000000

Base 98.000000 0.00 0.00 0.00 980,000.00

1%   28 Sep 2016985UGRII9 28 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTCLOPAY AMES TRUE TEMPER HLDG

750,000.000 NHHM Local 98.000000 0.00 0.00 0.00 735,000.001.000000

Base 98.000000 0.00 0.00 0.00 735,000.00

1%   05 Aug 2015985UPPII3 28 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTREYNOLDS GROUP HOLDINGS INC.

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   30 Sep 2016985UPYII4 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTKNOLOGY INC.

225,000.000 NHHM Local 99.000000 0.00 0.00 0.00 222,750.001.000000

Base 99.000000 0.00 0.00 0.00 222,750.00
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1%   09 Jun 2014985VFYII3 22 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTCRESENT RESOURCES LLC

750,000.000 NHHM Local 101.000000 0.00 0.00 0.00 757,500.001.000000

Base 101.000000 0.00 0.00 0.00 757,500.00

1%   23 Sep 2016985VFZII0 16 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTGRAHAM PACKAGING COMPANY

750,000.000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.001.000000

Base 99.250000 0.00 0.00 0.00 744,375.00

1%   06 Nov 2013985XMHII8 22 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTMANITOWOC COMPANY, INC.

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

1%   14 Apr 2016989DDAII3 14 Apr 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTQUAD/GRAPHICS, INC

-2,000,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -1,970,000.001.000000

Base 98.500000 0.00 0.00 0.00 -1,970,000.00

14 Apr 2010 14 Jul 2010 USD/BOS65 STATE STREET BANK AND TRUST

2,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 2,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,000,000.00

03 Sep 2010 03 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 97.250000 0.00 0.00 0.00 486,250.001.000000

Base 97.250000 0.00 0.00 0.00 486,250.00

989DDAII3 Total

0.00 0.000.00500,000.000 Local 516,250.00

Base 0.00 0.00 0.00 516,250.00

1%   05 May 2017989LAHII3 05 May 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTADVANTAGE SALES/MARKETING, INC

-84,079.920 NHHL Local 100.879996 0.00 0.00 0.00 -84,819.821.000000

Base 100.879996 0.00 0.00 0.00 -84,819.82
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05 May 2010 26 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

84,079.920 NHHL Local 100.875000 0.00 0.00 0.00 84,815.621.000000

Base 100.875000 0.00 0.00 0.00 84,815.62

989LAHII3 Total

0.00 0.000.000.000 Local -4.20

Base 0.00 0.00 0.00 -4.20

1%   08 Apr 2016989LJUII5 23 Apr 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTGENERIC DRUG HOLDINGS INC.

-42,688.310 NHHL Local 100.380057 0.00 0.00 0.00 -42,850.551.000000

Base 100.380057 0.00 0.00 0.00 -42,850.55

23 Apr 2010 13 Jul 2010 USD/BOS70 STATE STREET BANK AND TRUST

42,154.710 NHHL Local 100.374999 0.00 0.00 0.00 42,312.791.000000

Base 100.374999 0.00 0.00 0.00 42,312.79

989LJUII5 Total

0.00 0.000.00-533.600 Local -537.76

Base 0.00 0.00 0.00 -537.76

1%   16 Jun 2016989SNUII5 27 May 2010 07 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTTRIUMPH GROUP INC

176,797.620 NHHL Local 99.499998 0.00 0.00 0.00 175,913.631.000000

Base 99.499998 0.00 0.00 0.00 175,913.63

1%   08 Jun 2017989TGKII3 08 Jul 2010 21 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTNEW DEVELOPMENT HOLDINGS, INC.

750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.001.000000

Base 100.000000 0.00 0.00 0.00 750,000.00

US DOLLAR  Total

2,774,842.10Local468,510,814.930

4,500,000.000 2,774,842.10Base

0.00

0.00

0.00

0.00

417,012,303.61

417,012,303.61
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FIXED INCOME  Total

468,510,814.930
4,500,000.000 Base 2,774,842.10 0.00 0.00 417,012,303.61

PURCHASE Total
1,208,536,309.473

4,500,000.000 2,774,842.10 335,183.77 183,308.72 1,456,742,495.28Base



Prepared by State StreetPage 494

Purchase Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

FUTURE BUY TO OPEN
US DOLLAR

SEP10 XIOM99XS40282 01 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMONS+P 500 E MINI INDEX FUTURES

29.000 NHEM Local 1,077.500000 65.25 1,562,440.251.000000

Base 1,077.500000 65.25 1,562,440.251,450.000322

02 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

8.000 NHEM Local 1,085.750000 18.00 434,318.001.000000

Base 1,085.750000 18.00 434,318.00400.000325

01 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

12.000 NHEM Local 1,020.250000 27.00 612,177.001.000000

Base 1,020.250000 27.00 612,177.00600.000238

06 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

61.000 NHEM Local 1,019.500000 137.25 3,109,612.251.000000

Base 1,019.500000 137.25 3,109,612.253,050.000241

08 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

20.000 NHEM Local 1,058.000000 45.00 1,058,045.001.000000

Base 1,058.000000 45.00 1,058,045.001,000.000245

13 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

51.000 NHEM Local 1,091.500000 114.75 2,783,439.751.000000

Base 1,091.500000 114.75 2,783,439.752,550.000250

14 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

34.000 NHEM Local 1,087.250000 76.50 1,848,401.501.000000

Base 1,087.250000 76.50 1,848,401.501,700.000252

15 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

21.000 NHEM Local 1,084.500000 47.25 1,138,772.251.000000

Base 1,084.500000 47.25 1,138,772.251,050.000254
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16 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

19.000 NHEM Local 1,062.250000 42.75 1,009,180.251.000000

Base 1,062.250000 42.75 1,009,180.25950.000256

19 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

42.000 NHEM Local 1,069.000000 94.50 2,244,994.501.000000

Base 1,069.000000 94.50 2,244,994.502,100.000258

20 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

8.000 NHEM Local 1,071.000000 18.00 428,418.001.000000

Base 1,071.000000 18.00 428,418.00400.000260

26 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

11.000 NHEM Local 1,105.500000 24.75 608,049.751.000000

Base 1,105.500000 24.75 608,049.75550.000268

27 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

15.000 NHEM Local 1,110.500000 33.75 832,908.751.000000

Base 1,110.500000 33.75 832,908.75750.000270

29 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

23.000 NHEM Local 1,103.500000 51.75 1,269,076.751.000000

Base 1,103.500000 51.75 1,269,076.751,150.000274

03 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

25.000 NHEM Local 1,119.500000 56.25 1,399,431.251.000000

Base 1,119.500000 56.25 1,399,431.251,250.000280

04 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

20.000 NHEM Local 1,122.250000 45.00 1,122,295.001.000000

Base 1,122.250000 45.00 1,122,295.001,000.000282

16 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

21.000 NHEM Local 1,077.250000 47.25 1,131,159.751.000000

Base 1,077.250000 47.25 1,131,159.751,050.000298
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17 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

14.000 NHEM Local 1,092.500000 31.50 764,781.501.000000

Base 1,092.500000 31.50 764,781.50700.000300

19 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

26.000 NHEM Local 1,076.750000 58.50 1,399,833.501.000000

Base 1,076.750000 58.50 1,399,833.501,300.000304

20 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

12.000 NHEM Local 1,068.500000 27.00 641,127.001.000000

Base 1,068.500000 27.00 641,127.00600.000306

24 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

219.000 NHEM Local 1,050.500000 492.75 11,503,467.751.000000

Base 1,050.500000 492.75 11,503,467.7510,950.000309

26 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

78.000 NHEM Local 1,046.750000 175.50 4,082,500.501.000000

Base 1,046.750000 175.50 4,082,500.503,900.000313

30 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

63.000 NHEM Local 1,053.500000 141.75 3,318,666.751.000000

Base 1,053.500000 141.75 3,318,666.753,150.000317

99XS40282 Total

1,872.00832.000 Local 44,303,097.00

Base 1,872.00 44,303,097.0041,600.000

DEC10 XIOM99XS40290 08 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMONS+P 500 E MINI INDEX FUTURES

27.000 NHEM Local 1,091.500000 60.75 1,473,585.751.000000

Base 1,091.500000 60.75 1,473,585.751,350.000333
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09 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

1,116.000 NHEM Local 1,094.400000 2,511.00 61,070,031.001.000000

Base 1,094.400000 2,511.00 61,070,031.0055,800.000339

09 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

5.000 NHEM Local 1,100.000000 11.25 275,011.251.000000

Base 1,100.000000 11.25 275,011.25250.000340

10 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

12.000 NHEM Local 1,103.750000 27.00 662,277.001.000000

Base 1,103.750000 27.00 662,277.00600.000345

14 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

51.000 NHEM Local 1,119.750000 114.75 2,855,477.251.000000

Base 1,119.750000 114.75 2,855,477.252,550.000349

16 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

20.000 NHEM Local 1,117.750000 45.00 1,117,795.001.000000

Base 1,117.750000 45.00 1,117,795.001,000.000355

22 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

10.000 NHEM Local 1,129.500000 22.50 564,772.501.000000

Base 1,129.500000 22.50 564,772.50500.000367

28 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

70.000 NHEM Local 1,138.750000 157.50 3,985,782.501.000000

Base 1,138.750000 157.50 3,985,782.503,500.000377

29 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

27.000 NHEM Local 1,143.250000 60.75 1,543,448.251.000000

Base 1,143.250000 60.75 1,543,448.251,350.000380

99XS40290 Total

3,010.501,338.000 Local 73,548,180.50

Base 3,010.50 73,548,180.5066,900.000
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US DOLLAR  Total

Local2,170.000

Base

4,882.50

4,882.50

117,851,277.50

117,851,277.50108,500.000

FUTURE BUY TO OPEN  Total

2,170.000
108,500.000 Base 4,882.50 117,851,277.50

FUTURE PURCHASE Total
2,170.000

4,882.50 117,851,277.50108,500.000 Base
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CASH EQUIVALENTS
US DOLLAR

0.181% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

288,491.830 NHDX Local 100.000000 0.00 0.00 0.00 288,491.831.000000

Base 100.000000 0.00 0.00 0.00 288,491.83

0.168% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

426,059.570 NHEM Local 100.000000 0.00 0.00 0.00 426,059.571.000000

Base 100.000000 0.00 0.00 0.00 426,059.57

0.178% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

512,739.150 NHEN Local 100.000000 0.00 0.00 0.00 512,739.151.000000

Base 100.000000 0.00 0.00 0.00 512,739.15

0.176% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

152,038.300 NHHO Local 100.000000 0.00 0.00 0.00 152,038.301.000000

Base 100.000000 0.00 0.00 0.00 152,038.30

0.137% 31 Dec 20308611249L1 01 Jul 2010 01 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

119,781.970 NHIB Local 100.000000 0.00 0.00 0.00 119,781.971.000000

Base 100.000000 0.00 0.00 0.00 119,781.97

0.168% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,897.440 NHDU Local 100.000000 0.00 0.00 0.00 4,897.441.000000

Base 100.000000 0.00 0.00 0.00 4,897.44

0.181% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

132,924.040 NHDX Local 100.000000 0.00 0.00 0.00 132,924.041.000000

Base 100.000000 0.00 0.00 0.00 132,924.04
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0.139% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

134,500.010 NHDY Local 100.000000 0.00 0.00 0.00 134,500.011.000000

Base 100.000000 0.00 0.00 0.00 134,500.01

0.168% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

245,342.750 NHEM Local 100.000000 0.00 0.00 0.00 245,342.751.000000

Base 100.000000 0.00 0.00 0.00 245,342.75

0.178% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

88,071.750 NHEN Local 100.000000 0.00 0.00 0.00 88,071.751.000000

Base 100.000000 0.00 0.00 0.00 88,071.75

1.000% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,285.780 NHEW Local 100.000000 0.00 0.00 0.00 4,285.781.000000

Base 100.000000 0.00 0.00 0.00 4,285.78

0.149% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

221,107.460 NHEX Local 100.000000 0.00 0.00 0.00 221,107.461.000000

Base 100.000000 0.00 0.00 0.00 221,107.46

0.168% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,145,371.030 NHFI Local 100.000000 0.00 0.00 0.00 3,145,371.031.000000

Base 100.000000 0.00 0.00 0.00 3,145,371.03

1.000% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,050.250 NHFY Local 100.000000 0.00 0.00 0.00 2,050.251.000000

Base 100.000000 0.00 0.00 0.00 2,050.25
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0.168% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,300,892.580 NHHL Local 100.000000 0.00 0.00 0.00 1,300,892.581.000000

Base 100.000000 0.00 0.00 0.00 1,300,892.58

0.172% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

406,716.940 NHHM Local 100.000000 0.00 0.00 0.00 406,716.941.000000

Base 100.000000 0.00 0.00 0.00 406,716.94

0.176% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

170,522.410 NHHO Local 100.000000 0.00 0.00 0.00 170,522.411.000000

Base 100.000000 0.00 0.00 0.00 170,522.41

1.000% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,207,033.530 NHHW Local 100.000000 0.00 0.00 0.00 4,207,033.531.000000

Base 100.000000 0.00 0.00 0.00 4,207,033.53

0.097% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,164,882.440 NHIA Local 100.000000 0.00 0.00 0.00 2,164,882.441.000000

Base 100.000000 0.00 0.00 0.00 2,164,882.44

0.137% 31 Dec 20308611249L1 02 Jul 2010 02 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

49,442.270 NHIB Local 100.000000 0.00 0.00 0.00 49,442.271.000000

Base 100.000000 0.00 0.00 0.00 49,442.27

0.168% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

206,034.680 NHDU Local 100.000000 0.00 0.00 0.00 206,034.681.000000

Base 100.000000 0.00 0.00 0.00 206,034.68
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0.181% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

26,533.430 NHDX Local 100.000000 0.00 0.00 0.00 26,533.431.000000

Base 100.000000 0.00 0.00 0.00 26,533.43

0.146% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

76,174.670 NHDY Local 100.000000 0.00 0.00 0.00 76,174.671.000000

Base 100.000000 0.00 0.00 0.00 76,174.67

0.168% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

389,249.990 NHEM Local 100.000000 0.00 0.00 0.00 389,249.991.000000

Base 100.000000 0.00 0.00 0.00 389,249.99

0.178% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

72,282,687.360 NHEN Local 100.000000 0.00 0.00 0.00 72,282,687.361.000000

Base 100.000000 0.00 0.00 0.00 72,282,687.36

0.149% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

81,835.010 NHEX Local 100.000000 0.00 0.00 0.00 81,835.011.000000

Base 100.000000 0.00 0.00 0.00 81,835.01

0.168% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.100 NHFI Local 100.000000 0.00 0.00 0.00 0.101.000000

Base 100.000000 0.00 0.00 0.00 0.10

0.207% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,082.780 NHHJ Local 100.000000 0.00 0.00 0.00 22,082.781.000000

Base 100.000000 0.00 0.00 0.00 22,082.78
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1.000% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,648,324.500 NHHW Local 100.000000 0.00 0.00 0.00 2,648,324.501.000000

Base 100.000000 0.00 0.00 0.00 2,648,324.50

0.097% 31 Dec 20308611249L1 06 Jul 2010 06 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,008,921.670 NHIA Local 100.000000 0.00 0.00 0.00 3,008,921.671.000000

Base 100.000000 0.00 0.00 0.00 3,008,921.67

0.197% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,249,281.250 NHDF Local 100.000000 0.00 0.00 0.00 3,249,281.251.000000

Base 100.000000 0.00 0.00 0.00 3,249,281.25

0.168% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,710.250 NHDU Local 100.000000 0.00 0.00 0.00 5,710.251.000000

Base 100.000000 0.00 0.00 0.00 5,710.25

0.181% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

36,514.630 NHDX Local 100.000000 0.00 0.00 0.00 36,514.631.000000

Base 100.000000 0.00 0.00 0.00 36,514.63

0.146% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

103,071.320 NHDY Local 100.000000 0.00 0.00 0.00 103,071.321.000000

Base 100.000000 0.00 0.00 0.00 103,071.32

0.211% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

242,971.550 NHEN Local 100.000000 0.00 0.00 0.00 242,971.551.000000

Base 100.000000 0.00 0.00 0.00 242,971.55
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0.149% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

96,982.120 NHEX Local 100.000000 0.00 0.00 0.00 96,982.121.000000

Base 100.000000 0.00 0.00 0.00 96,982.12

0.209% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,365,636.250 NHFS Local 100.000000 0.00 0.00 0.00 3,365,636.251.000000

Base 100.000000 0.00 0.00 0.00 3,365,636.25

0.168% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

954,394.780 NHHL Local 100.000000 0.00 0.00 0.00 954,394.781.000000

Base 100.000000 0.00 0.00 0.00 954,394.78

0.181% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

550,633.950 NHHM Local 100.000000 0.00 0.00 0.00 550,633.951.000000

Base 100.000000 0.00 0.00 0.00 550,633.95

0.174% 31 Dec 20308611249L1 07 Jul 2010 07 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

213,782.680 NHHP Local 100.000000 0.00 0.00 0.00 213,782.681.000000

Base 100.000000 0.00 0.00 0.00 213,782.68

0.168% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,388.070 NHDU Local 100.000000 0.00 0.00 0.00 10,388.071.000000

Base 100.000000 0.00 0.00 0.00 10,388.07

0.211% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,322,436.000 NHEN Local 100.000000 0.00 0.00 0.00 1,322,436.001.000000

Base 100.000000 0.00 0.00 0.00 1,322,436.00
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0.142% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

310,592.820 NHEZ Local 100.000000 0.00 0.00 0.00 310,592.821.000000

Base 100.000000 0.00 0.00 0.00 310,592.82

0.176% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

246,831.100 NHHO Local 100.000000 0.00 0.00 0.00 246,831.101.000000

Base 100.000000 0.00 0.00 0.00 246,831.10

0.174% 31 Dec 20308611249L1 08 Jul 2010 08 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

574,400.960 NHHP Local 100.000000 0.00 0.00 0.00 574,400.961.000000

Base 100.000000 0.00 0.00 0.00 574,400.96

0.168% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13,714.140 NHDU Local 100.000000 0.00 0.00 0.00 13,714.141.000000

Base 100.000000 0.00 0.00 0.00 13,714.14

0.181% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

233,469.350 NHDX Local 100.000000 0.00 0.00 0.00 233,469.351.000000

Base 100.000000 0.00 0.00 0.00 233,469.35

0.211% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

326,407.740 NHEN Local 100.000000 0.00 0.00 0.00 326,407.741.000000

Base 100.000000 0.00 0.00 0.00 326,407.74

0.150% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

605,621.940 NHEZ Local 100.000000 0.00 0.00 0.00 605,621.941.000000

Base 100.000000 0.00 0.00 0.00 605,621.94
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0.178% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

912,946.880 NHHM Local 100.000000 0.00 0.00 0.00 912,946.881.000000

Base 100.000000 0.00 0.00 0.00 912,946.88

0.177% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

430,375.780 NHHO Local 100.000000 0.00 0.00 0.00 430,375.781.000000

Base 100.000000 0.00 0.00 0.00 430,375.78

0.150% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,816,814.220 NHHY Local 100.000000 0.00 0.00 0.00 3,816,814.221.000000

Base 100.000000 0.00 0.00 0.00 3,816,814.22

0.137% 31 Dec 20308611249L1 09 Jul 2010 09 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,728.980 NHIB Local 100.000000 0.00 0.00 0.00 12,728.981.000000

Base 100.000000 0.00 0.00 0.00 12,728.98

0.168% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

141,863.670 NHDU Local 100.000000 0.00 0.00 0.00 141,863.671.000000

Base 100.000000 0.00 0.00 0.00 141,863.67

0.152% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

46,941.240 NHEY Local 100.000000 0.00 0.00 0.00 46,941.241.000000

Base 100.000000 0.00 0.00 0.00 46,941.24

0.180% 31 Dec 20308611249L1 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

645,628.850 NHHL Local 100.000000 0.00 0.00 0.00 645,628.851.000000

Base 100.000000 0.00 0.00 0.00 645,628.85
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31 Dec 2030 12 Jul 2010 12 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,362,527.070 NHHP Local 100.000000 0.00 0.00 0.00 1,362,527.071.000000

Base 100.000000 0.00 0.00 0.00 1,362,527.07

0.172% 31 Dec 20308611249L1 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

29,910.000 NHEG Local 100.000000 0.00 0.00 0.00 29,910.001.000000

Base 100.000000 0.00 0.00 0.00 29,910.00

0.181% 31 Dec 20308611249L1 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

439,279.330 NHHL Local 100.000000 0.00 0.00 0.00 439,279.331.000000

Base 100.000000 0.00 0.00 0.00 439,279.33

0.178% 31 Dec 20308611249L1 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

699,105.880 NHHM Local 100.000000 0.00 0.00 0.00 699,105.881.000000

Base 100.000000 0.00 0.00 0.00 699,105.88

0.198% 31 Dec 20308611249L1 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

89,850.350 NHHO Local 100.000000 0.00 0.00 0.00 89,850.351.000000

Base 100.000000 0.00 0.00 0.00 89,850.35

0.180% 31 Dec 20308611249L1 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,251,008.650 NHHP Local 100.000000 0.00 0.00 0.00 2,251,008.651.000000

Base 100.000000 0.00 0.00 0.00 2,251,008.65

0.137% 31 Dec 20308611249L1 13 Jul 2010 13 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

66,192.700 NHIB Local 100.000000 0.00 0.00 0.00 66,192.701.000000

Base 100.000000 0.00 0.00 0.00 66,192.70
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0.172% 31 Dec 20308611249L1 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

316,430.000 NHEG Local 100.000000 0.00 0.00 0.00 316,430.001.000000

Base 100.000000 0.00 0.00 0.00 316,430.00

0.168% 31 Dec 20308611249L1 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,504,387.700 NHFI Local 100.000000 0.00 0.00 0.00 1,504,387.701.000000

Base 100.000000 0.00 0.00 0.00 1,504,387.70

0.204% 31 Dec 20308611249L1 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

25,512.540 NHHO Local 100.000000 0.00 0.00 0.00 25,512.541.000000

Base 100.000000 0.00 0.00 0.00 25,512.54

0.180% 31 Dec 20308611249L1 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,167,464.350 NHHP Local 100.000000 0.00 0.00 0.00 3,167,464.351.000000

Base 100.000000 0.00 0.00 0.00 3,167,464.35

0.163% 31 Dec 20308611249L1 14 Jul 2010 14 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,443,478.780 NHHW Local 100.000000 0.00 0.00 0.00 1,443,478.781.000000

Base 100.000000 0.00 0.00 0.00 1,443,478.78

0.192% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

961,277.720 NHDZ Local 100.000000 0.00 0.00 0.00 961,277.721.000000

Base 100.000000 0.00 0.00 0.00 961,277.72

0.177% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

322,190.000 NHEG Local 100.000000 0.00 0.00 0.00 322,190.001.000000

Base 100.000000 0.00 0.00 0.00 322,190.00
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0.211% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,298,163.380 NHEN Local 100.000000 0.00 0.00 0.00 1,298,163.381.000000

Base 100.000000 0.00 0.00 0.00 1,298,163.38

0.168% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

562,946.530 NHFI Local 100.000000 0.00 0.00 0.00 562,946.531.000000

Base 100.000000 0.00 0.00 0.00 562,946.53

0.176% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

609,875.170 NHHP Local 100.000000 0.00 0.00 0.00 609,875.171.000000

Base 100.000000 0.00 0.00 0.00 609,875.17

0.177% 31 Dec 20308611249L1 15 Jul 2010 15 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

156,570.050 NHHW Local 100.000000 0.00 0.00 0.00 156,570.051.000000

Base 100.000000 0.00 0.00 0.00 156,570.05

0.251% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,780,000.430 NHDF Local 100.000000 0.00 0.00 0.00 1,780,000.431.000000

Base 100.000000 0.00 0.00 0.00 1,780,000.43

0.168% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

126,769.810 NHDU Local 100.000000 0.00 0.00 0.00 126,769.811.000000

Base 100.000000 0.00 0.00 0.00 126,769.81

0.177% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

364,940.000 NHEG Local 100.000000 0.00 0.00 0.00 364,940.001.000000

Base 100.000000 0.00 0.00 0.00 364,940.00
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0.168% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

31,337.250 NHEM Local 100.000000 0.00 0.00 0.00 31,337.251.000000

Base 100.000000 0.00 0.00 0.00 31,337.25

0.176% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

298,035.720 NHEZ Local 100.000000 0.00 0.00 0.00 298,035.721.000000

Base 100.000000 0.00 0.00 0.00 298,035.72

0.168% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,417,818.360 NHFI Local 100.000000 0.00 0.00 0.00 1,417,818.361.000000

Base 100.000000 0.00 0.00 0.00 1,417,818.36

0.178% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

394,592.670 NHHM Local 100.000000 0.00 0.00 0.00 394,592.671.000000

Base 100.000000 0.00 0.00 0.00 394,592.67

0.176% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,036,475.690 NHHP Local 100.000000 0.00 0.00 0.00 1,036,475.691.000000

Base 100.000000 0.00 0.00 0.00 1,036,475.69

0.177% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,023,688.160 NHHW Local 100.000000 0.00 0.00 0.00 2,023,688.161.000000

Base 100.000000 0.00 0.00 0.00 2,023,688.16

0.142% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,001,224.030 NHIA Local 100.000000 0.00 0.00 0.00 1,001,224.031.000000

Base 100.000000 0.00 0.00 0.00 1,001,224.03
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0.137% 31 Dec 20308611249L1 16 Jul 2010 16 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

44,964.660 NHIB Local 100.000000 0.00 0.00 0.00 44,964.661.000000

Base 100.000000 0.00 0.00 0.00 44,964.66

0.146% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

188,371.100 NHDY Local 100.000000 0.00 0.00 0.00 188,371.101.000000

Base 100.000000 0.00 0.00 0.00 188,371.10

0.177% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

697,260.000 NHEG Local 100.000000 0.00 0.00 0.00 697,260.001.000000

Base 100.000000 0.00 0.00 0.00 697,260.00

0.168% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,489,815.250 NHEM Local 100.000000 0.00 0.00 0.00 1,489,815.251.000000

Base 100.000000 0.00 0.00 0.00 1,489,815.25

0.168% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,833,068.740 NHFI Local 100.000000 0.00 0.00 0.00 3,833,068.741.000000

Base 100.000000 0.00 0.00 0.00 3,833,068.74

0.251% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

640,596.250 NHFS Local 100.000000 0.00 0.00 0.00 640,596.251.000000

Base 100.000000 0.00 0.00 0.00 640,596.25

0.176% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

765,562.320 NHHL Local 100.000000 0.00 0.00 0.00 765,562.321.000000

Base 100.000000 0.00 0.00 0.00 765,562.32
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0.178% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

319,695.230 NHHM Local 100.000000 0.00 0.00 0.00 319,695.231.000000

Base 100.000000 0.00 0.00 0.00 319,695.23

0.182% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,268,818.100 NHHP Local 100.000000 0.00 0.00 0.00 1,268,818.101.000000

Base 100.000000 0.00 0.00 0.00 1,268,818.10

0.137% 31 Dec 20308611249L1 19 Jul 2010 19 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

45,717.320 NHIB Local 100.000000 0.00 0.00 0.00 45,717.321.000000

Base 100.000000 0.00 0.00 0.00 45,717.32

0.182% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

934,198.630 NHDM Local 100.000000 0.00 0.00 0.00 934,198.631.000000

Base 100.000000 0.00 0.00 0.00 934,198.63

0.163% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,662.820 NHDU Local 100.000000 0.00 0.00 0.00 9,662.821.000000

Base 100.000000 0.00 0.00 0.00 9,662.82

0.211% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

523,009.230 NHEG Local 100.000000 0.00 0.00 0.00 523,009.231.000000

Base 100.000000 0.00 0.00 0.00 523,009.23

31 Dec 2030 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

213,864.670 NHEN Local 100.000000 0.00 0.00 0.00 213,864.671.000000

Base 100.000000 0.00 0.00 0.00 213,864.67
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0.166% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,638,647.660 NHFI Local 100.000000 0.00 0.00 0.00 1,638,647.661.000000

Base 100.000000 0.00 0.00 0.00 1,638,647.66

0.207% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

43,590.790 NHHJ Local 100.000000 0.00 0.00 0.00 43,590.791.000000

Base 100.000000 0.00 0.00 0.00 43,590.79

0.200% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

971,456.870 NHHM Local 100.000000 0.00 0.00 0.00 971,456.871.000000

Base 100.000000 0.00 0.00 0.00 971,456.87

0.204% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

93,667.790 NHHO Local 100.000000 0.00 0.00 0.00 93,667.791.000000

Base 100.000000 0.00 0.00 0.00 93,667.79

0.182% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,598,913.080 NHHP Local 100.000000 0.00 0.00 0.00 1,598,913.081.000000

Base 100.000000 0.00 0.00 0.00 1,598,913.08

0.209% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

650,132.680 NHHW Local 100.000000 0.00 0.00 0.00 650,132.681.000000

Base 100.000000 0.00 0.00 0.00 650,132.68

0.137% 31 Dec 20308611249L1 20 Jul 2010 20 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

145,523.470 NHIB Local 100.000000 0.00 0.00 0.00 145,523.471.000000

Base 100.000000 0.00 0.00 0.00 145,523.47



Prepared by State StreetPage 514

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.247% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,564,610.820 NHDF Local 100.000000 0.00 0.00 0.00 1,564,610.821.000000

Base 100.000000 0.00 0.00 0.00 1,564,610.82

0.163% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

25,606.220 NHDU Local 100.000000 0.00 0.00 0.00 25,606.221.000000

Base 100.000000 0.00 0.00 0.00 25,606.22

0.181% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

330,717.140 NHDX Local 100.000000 0.00 0.00 0.00 330,717.141.000000

Base 100.000000 0.00 0.00 0.00 330,717.14

0.211% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

438,495.020 NHEG Local 100.000000 0.00 0.00 0.00 438,495.021.000000

Base 100.000000 0.00 0.00 0.00 438,495.02

31 Dec 2030 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,854,316.400 NHEN Local 100.000000 0.00 0.00 0.00 2,854,316.401.000000

Base 100.000000 0.00 0.00 0.00 2,854,316.40

0.247% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

716,953.130 NHFS Local 100.000000 0.00 0.00 0.00 716,953.131.000000

Base 100.000000 0.00 0.00 0.00 716,953.13

0.176% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

984,383.270 NHHL Local 100.000000 0.00 0.00 0.00 984,383.271.000000

Base 100.000000 0.00 0.00 0.00 984,383.27
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0.204% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

992,500.000 NHHM Local 100.000000 0.00 0.00 0.00 992,500.001.000000

Base 100.000000 0.00 0.00 0.00 992,500.00

0.182% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

836,006.790 NHHP Local 100.000000 0.00 0.00 0.00 836,006.791.000000

Base 100.000000 0.00 0.00 0.00 836,006.79

1.000% 31 Dec 20308611249L1 21 Jul 2010 21 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,385.220 NHEF Local 100.000000 0.00 0.00 0.00 1,385.221.000000

Base 100.000000 0.00 0.00 0.00 1,385.22

0.163% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

58,492.140 NHDU Local 100.000000 0.00 0.00 0.00 58,492.141.000000

Base 100.000000 0.00 0.00 0.00 58,492.14

0.176% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

64,840.940 NHDX Local 100.000000 0.00 0.00 0.00 64,840.941.000000

Base 100.000000 0.00 0.00 0.00 64,840.94

0.200% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

872,885.020 NHDZ Local 100.000000 0.00 0.00 0.00 872,885.021.000000

Base 100.000000 0.00 0.00 0.00 872,885.02

0.180% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

925,056.750 NHEM Local 100.000000 0.00 0.00 0.00 925,056.751.000000

Base 100.000000 0.00 0.00 0.00 925,056.75
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0.211% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

345,215.000 NHEN Local 100.000000 0.00 0.00 0.00 345,215.001.000000

Base 100.000000 0.00 0.00 0.00 345,215.00

0.182% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

281,839.220 NHHP Local 100.000000 0.00 0.00 0.00 281,839.221.000000

Base 100.000000 0.00 0.00 0.00 281,839.22

0.137% 31 Dec 20308611249L1 22 Jul 2010 22 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

159,079.010 NHIB Local 100.000000 0.00 0.00 0.00 159,079.011.000000

Base 100.000000 0.00 0.00 0.00 159,079.01

0.265% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,034,012.980 NHDF Local 100.000000 0.00 0.00 0.00 1,034,012.981.000000

Base 100.000000 0.00 0.00 0.00 1,034,012.98

0.163% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

19,992.820 NHDU Local 100.000000 0.00 0.00 0.00 19,992.821.000000

Base 100.000000 0.00 0.00 0.00 19,992.82

0.188% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

695,101.380 NHEB Local 100.000000 0.00 0.00 0.00 695,101.381.000000

Base 100.000000 0.00 0.00 0.00 695,101.38

0.152% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

33,124.040 NHEX Local 100.000000 0.00 0.00 0.00 33,124.041.000000

Base 100.000000 0.00 0.00 0.00 33,124.04
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0.251% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

456,977.360 NHEZ Local 100.000000 0.00 0.00 0.00 456,977.361.000000

Base 100.000000 0.00 0.00 0.00 456,977.36

0.204% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,096,273.760 NHFJ Local 100.000000 0.00 0.00 0.00 2,096,273.761.000000

Base 100.000000 0.00 0.00 0.00 2,096,273.76

0.243% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

770,153.970 NHFS Local 100.000000 0.00 0.00 0.00 770,153.971.000000

Base 100.000000 0.00 0.00 0.00 770,153.97

0.177% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

174,209.910 NHHL Local 100.000000 0.00 0.00 0.00 174,209.911.000000

Base 100.000000 0.00 0.00 0.00 174,209.91

0.211% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

709,505.450 NHHM Local 100.000000 0.00 0.00 0.00 709,505.451.000000

Base 100.000000 0.00 0.00 0.00 709,505.45

0.182% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

194,601.590 NHHP Local 100.000000 0.00 0.00 0.00 194,601.591.000000

Base 100.000000 0.00 0.00 0.00 194,601.59

0.137% 31 Dec 20308611249L1 23 Jul 2010 23 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

583.700 NHIB Local 100.000000 0.00 0.00 0.00 583.701.000000

Base 100.000000 0.00 0.00 0.00 583.70
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0.163% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

232,842.650 NHDU Local 100.000000 0.00 0.00 0.00 232,842.651.000000

Base 100.000000 0.00 0.00 0.00 232,842.65

0.154% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

30,745.600 NHDY Local 100.000000 0.00 0.00 0.00 30,745.601.000000

Base 100.000000 0.00 0.00 0.00 30,745.60

0.211% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

46,368.680 NHDZ Local 100.000000 0.00 0.00 0.00 46,368.681.000000

Base 100.000000 0.00 0.00 0.00 46,368.68

0.167% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,273,165.680 NHEB Local 100.000000 0.00 0.00 0.00 3,273,165.681.000000

Base 100.000000 0.00 0.00 0.00 3,273,165.68

0.211% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

998,000.000 NHEN Local 100.000000 0.00 0.00 0.00 998,000.001.000000

Base 100.000000 0.00 0.00 0.00 998,000.00

0.152% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,003.030 NHEX Local 100.000000 0.00 0.00 0.00 7,003.031.000000

Base 100.000000 0.00 0.00 0.00 7,003.03

0.191% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

651,905.300 NHHM Local 100.000000 0.00 0.00 0.00 651,905.301.000000

Base 100.000000 0.00 0.00 0.00 651,905.30
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0.204% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

34,193.920 NHHO Local 100.000000 0.00 0.00 0.00 34,193.921.000000

Base 100.000000 0.00 0.00 0.00 34,193.92

1.000% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,965.760 NHHV Local 100.000000 0.00 0.00 0.00 20,965.761.000000

Base 100.000000 0.00 0.00 0.00 20,965.76

0.150% 31 Dec 20308611249L1 26 Jul 2010 26 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,051,601.600 NHIA Local 100.000000 0.00 0.00 0.00 1,051,601.601.000000

Base 100.000000 0.00 0.00 0.00 1,051,601.60

0.163% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

429,972.740 NHDU Local 100.000000 0.00 0.00 0.00 429,972.741.000000

Base 100.000000 0.00 0.00 0.00 429,972.74

0.176% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

309,174.740 NHDX Local 100.000000 0.00 0.00 0.00 309,174.741.000000

Base 100.000000 0.00 0.00 0.00 309,174.74

0.211% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,400,000.000 NHEN Local 100.000000 0.00 0.00 0.00 1,400,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,400,000.00

0.176% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.010 NHFI Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01
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0.177% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

90,946.600 NHHL Local 100.000000 0.00 0.00 0.00 90,946.601.000000

Base 100.000000 0.00 0.00 0.00 90,946.60

0.191% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

197,688.450 NHHM Local 100.000000 0.00 0.00 0.00 197,688.451.000000

Base 100.000000 0.00 0.00 0.00 197,688.45

0.182% 31 Dec 20308611249L1 27 Jul 2010 27 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

657,845.050 NHHP Local 100.000000 0.00 0.00 0.00 657,845.051.000000

Base 100.000000 0.00 0.00 0.00 657,845.05

31 Dec 2030 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

112,653.450 NHDX Local 100.000000 0.00 0.00 0.00 112,653.451.000000

Base 100.000000 0.00 0.00 0.00 112,653.45

0.155% 31 Dec 20308611249L1 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

316,553.560 NHEB Local 100.000000 0.00 0.00 0.00 316,553.561.000000

Base 100.000000 0.00 0.00 0.00 316,553.56

0.177% 31 Dec 20308611249L1 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

208,005.400 NHHL Local 100.000000 0.00 0.00 0.00 208,005.401.000000

Base 100.000000 0.00 0.00 0.00 208,005.40

0.191% 31 Dec 20308611249L1 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,198,120.250 NHHM Local 100.000000 0.00 0.00 0.00 1,198,120.251.000000

Base 100.000000 0.00 0.00 0.00 1,198,120.25
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0.209% 31 Dec 20308611249L1 28 Jul 2010 28 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

482,378.450 NHHO Local 100.000000 0.00 0.00 0.00 482,378.451.000000

Base 100.000000 0.00 0.00 0.00 482,378.45

0.176% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

494,034.500 NHEM Local 100.000000 0.00 0.00 0.00 494,034.501.000000

Base 100.000000 0.00 0.00 0.00 494,034.50

0.152% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

69,287.200 NHEX Local 100.000000 0.00 0.00 0.00 69,287.201.000000

Base 100.000000 0.00 0.00 0.00 69,287.20

0.243% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

89,239.230 NHFS Local 100.000000 0.00 0.00 0.00 89,239.231.000000

Base 100.000000 0.00 0.00 0.00 89,239.23

0.177% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

459,381.310 NHHL Local 100.000000 0.00 0.00 0.00 459,381.311.000000

Base 100.000000 0.00 0.00 0.00 459,381.31

0.251% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,487,707.380 NHHM Local 100.000000 0.00 0.00 0.00 1,487,707.381.000000

Base 100.000000 0.00 0.00 0.00 1,487,707.38

0.211% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

219,477.680 NHHO Local 100.000000 0.00 0.00 0.00 219,477.681.000000

Base 100.000000 0.00 0.00 0.00 219,477.68
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0.137% 31 Dec 20308611249L1 29 Jul 2010 29 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

465,281.590 NHIB Local 100.000000 0.00 0.00 0.00 465,281.591.000000

Base 100.000000 0.00 0.00 0.00 465,281.59

0.265% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

382,041.970 NHDF Local 100.000000 0.00 0.00 0.00 382,041.971.000000

Base 100.000000 0.00 0.00 0.00 382,041.97

0.243% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

595,569.460 NHDM Local 100.000000 0.00 0.00 0.00 595,569.461.000000

Base 100.000000 0.00 0.00 0.00 595,569.46

0.211% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

368,161.790 NHDZ Local 100.000000 0.00 0.00 0.00 368,161.791.000000

Base 100.000000 0.00 0.00 0.00 368,161.79

0.176% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

293,381.750 NHEM Local 100.000000 0.00 0.00 0.00 293,381.751.000000

Base 100.000000 0.00 0.00 0.00 293,381.75

0.251% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

609,248.140 NHEZ Local 100.000000 0.00 0.00 0.00 609,248.141.000000

Base 100.000000 0.00 0.00 0.00 609,248.14

0.176% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,582,760.500 NHFI Local 100.000000 0.00 0.00 0.00 3,582,760.501.000000

Base 100.000000 0.00 0.00 0.00 3,582,760.50
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0.182% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

482,958.020 NHHP Local 100.000000 0.00 0.00 0.00 482,958.021.000000

Base 100.000000 0.00 0.00 0.00 482,958.02

0.191% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

512,115.600 NHHY Local 100.000000 0.00 0.00 0.00 512,115.601.000000

Base 100.000000 0.00 0.00 0.00 512,115.60

0.137% 31 Dec 20308611249L1 30 Jul 2010 30 Jul 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

120,754.680 NHIB Local 100.000000 0.00 0.00 0.00 120,754.681.000000

Base 100.000000 0.00 0.00 0.00 120,754.68

0.211% 31 Dec 20308611249L1 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,937,322.680 NHDZ Local 100.000000 0.00 0.00 0.00 2,937,322.681.000000

Base 100.000000 0.00 0.00 0.00 2,937,322.68

0.148% 31 Dec 20308611249L1 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

19,998,282.300 NHHG Local 100.000000 0.00 0.00 0.00 19,998,282.301.000000

Base 100.000000 0.00 0.00 0.00 19,998,282.30

0.251% 31 Dec 20308611249L1 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

423,436.420 NHHM Local 100.000000 0.00 0.00 0.00 423,436.421.000000

Base 100.000000 0.00 0.00 0.00 423,436.42

0.207% 31 Dec 20308611249L1 02 Aug 2010 02 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,630.520 NHHP Local 100.000000 0.00 0.00 0.00 16,630.521.000000

Base 100.000000 0.00 0.00 0.00 16,630.52
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0.150% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

25,479.140 NHDJ Local 100.000000 0.00 0.00 0.00 25,479.141.000000

Base 100.000000 0.00 0.00 0.00 25,479.14

0.178% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

239,542.740 NHDU Local 100.000000 0.00 0.00 0.00 239,542.741.000000

Base 100.000000 0.00 0.00 0.00 239,542.74

0.197% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

99,889.730 NHDX Local 100.000000 0.00 0.00 0.00 99,889.731.000000

Base 100.000000 0.00 0.00 0.00 99,889.73

0.154% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,629.480 NHDY Local 100.000000 0.00 0.00 0.00 10,629.481.000000

Base 100.000000 0.00 0.00 0.00 10,629.48

0.155% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1.880 NHEB Local 100.000000 0.00 0.00 0.00 1.881.000000

Base 100.000000 0.00 0.00 0.00 1.88

1.000% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6.000 NHEG Local 100.000000 0.00 0.00 0.00 6.001.000000

Base 100.000000 0.00 0.00 0.00 6.00

0.211% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

76,700,000.000 NHEN Local 100.000000 0.00 0.00 0.00 76,700,000.001.000000

Base 100.000000 0.00 0.00 0.00 76,700,000.00
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0.177% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,396.830 NHEU Local 100.000000 0.00 0.00 0.00 11,396.831.000000

Base 100.000000 0.00 0.00 0.00 11,396.83

0.152% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

63,634.460 NHEX Local 100.000000 0.00 0.00 0.00 63,634.461.000000

Base 100.000000 0.00 0.00 0.00 63,634.46

0.143% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

17,752.750 NHEY Local 100.000000 0.00 0.00 0.00 17,752.751.000000

Base 100.000000 0.00 0.00 0.00 17,752.75

0.243% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

77,694.310 NHEZ Local 100.000000 0.00 0.00 0.00 77,694.311.000000

Base 100.000000 0.00 0.00 0.00 77,694.31

0.176% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

93,114.160 NHFI Local 100.000000 0.00 0.00 0.00 93,114.161.000000

Base 100.000000 0.00 0.00 0.00 93,114.16

0.151% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,980.500 NHFV Local 100.000000 0.00 0.00 0.00 22,980.501.000000

Base 100.000000 0.00 0.00 0.00 22,980.50

0.285% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

465,500.180 NHHG Local 100.000000 0.00 0.00 0.00 465,500.181.000000

Base 100.000000 0.00 0.00 0.00 465,500.18
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0.177% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

256,857.460 NHHL Local 100.000000 0.00 0.00 0.00 256,857.461.000000

Base 100.000000 0.00 0.00 0.00 256,857.46

0.251% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

822,905.250 NHHM Local 100.000000 0.00 0.00 0.00 822,905.251.000000

Base 100.000000 0.00 0.00 0.00 822,905.25

0.211% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

79,611.740 NHHO Local 100.000000 0.00 0.00 0.00 79,611.741.000000

Base 100.000000 0.00 0.00 0.00 79,611.74

0.207% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

482,068.340 NHHP Local 100.000000 0.00 0.00 0.00 482,068.341.000000

Base 100.000000 0.00 0.00 0.00 482,068.34

0.209% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

135,174.880 NHHW Local 100.000000 0.00 0.00 0.00 135,174.881.000000

Base 100.000000 0.00 0.00 0.00 135,174.88

31 Dec 2030 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,687.980 NHHZ Local 100.000000 0.00 0.00 0.00 7,687.981.000000

Base 100.000000 0.00 0.00 0.00 7,687.98

0.265% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,178.330 NHIA Local 100.000000 0.00 0.00 0.00 22,178.331.000000

Base 100.000000 0.00 0.00 0.00 22,178.33
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0.137% 31 Dec 20308611249L1 03 Aug 2010 03 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

41,305.000 NHIB Local 100.000000 0.00 0.00 0.00 41,305.001.000000

Base 100.000000 0.00 0.00 0.00 41,305.00

0.176% 31 Dec 20308611249L1 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

190,206.250 NHEM Local 100.000000 0.00 0.00 0.00 190,206.251.000000

Base 100.000000 0.00 0.00 0.00 190,206.25

0.285% 31 Dec 20308611249L1 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

54,513.000 NHEN Local 100.000000 0.00 0.00 0.00 54,513.001.000000

Base 100.000000 0.00 0.00 0.00 54,513.00

0.142% 31 Dec 20308611249L1 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

80,343.710 NHEX Local 100.000000 0.00 0.00 0.00 80,343.711.000000

Base 100.000000 0.00 0.00 0.00 80,343.71

0.251% 31 Dec 20308611249L1 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

697,346.090 NHHM Local 100.000000 0.00 0.00 0.00 697,346.091.000000

Base 100.000000 0.00 0.00 0.00 697,346.09

31 Dec 2030 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,833.650 NHHO Local 100.000000 0.00 0.00 0.00 23,833.651.000000

Base 100.000000 0.00 0.00 0.00 23,833.65

0.207% 31 Dec 20308611249L1 04 Aug 2010 04 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

452,932.480 NHHP Local 100.000000 0.00 0.00 0.00 452,932.481.000000

Base 100.000000 0.00 0.00 0.00 452,932.48
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0.211% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,189,408.240 NHDZ Local 100.000000 0.00 0.00 0.00 4,189,408.241.000000

Base 100.000000 0.00 0.00 0.00 4,189,408.24

0.285% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,322,000.090 NHEN Local 100.000000 0.00 0.00 0.00 3,322,000.091.000000

Base 100.000000 0.00 0.00 0.00 3,322,000.09

0.177% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

836,336.070 NHHL Local 100.000000 0.00 0.00 0.00 836,336.071.000000

Base 100.000000 0.00 0.00 0.00 836,336.07

0.211% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,403,474.960 NHHP Local 100.000000 0.00 0.00 0.00 1,403,474.961.000000

Base 100.000000 0.00 0.00 0.00 1,403,474.96

0.265% 31 Dec 20308611249L1 05 Aug 2010 05 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

29,946,998.750 NHIA Local 100.000000 0.00 0.00 0.00 29,946,998.751.000000

Base 100.000000 0.00 0.00 0.00 29,946,998.75

0.211% 31 Dec 20308611249L1 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,216,207.900 NHDZ Local 100.000000 0.00 0.00 0.00 1,216,207.901.000000

Base 100.000000 0.00 0.00 0.00 1,216,207.90

0.176% 31 Dec 20308611249L1 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

68,891.000 NHEM Local 100.000000 0.00 0.00 0.00 68,891.001.000000

Base 100.000000 0.00 0.00 0.00 68,891.00
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0.182% 31 Dec 20308611249L1 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

249,667.500 NHFI Local 100.000000 0.00 0.00 0.00 249,667.501.000000

Base 100.000000 0.00 0.00 0.00 249,667.50

0.251% 31 Dec 20308611249L1 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,940,625.020 NHHM Local 100.000000 0.00 0.00 0.00 1,940,625.021.000000

Base 100.000000 0.00 0.00 0.00 1,940,625.02

0.209% 31 Dec 20308611249L1 06 Aug 2010 06 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

299,601.000 NHHW Local 100.000000 0.00 0.00 0.00 299,601.001.000000

Base 100.000000 0.00 0.00 0.00 299,601.00

0.154% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

55,848.390 NHDY Local 100.000000 0.00 0.00 0.00 55,848.391.000000

Base 100.000000 0.00 0.00 0.00 55,848.39

0.177% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

222,363.250 NHEM Local 100.000000 0.00 0.00 0.00 222,363.251.000000

Base 100.000000 0.00 0.00 0.00 222,363.25

0.290% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

523,203.880 NHEN Local 100.000000 0.00 0.00 0.00 523,203.881.000000

Base 100.000000 0.00 0.00 0.00 523,203.88

0.177% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,180,593.230 NHEU Local 100.000000 0.00 0.00 0.00 1,180,593.231.000000

Base 100.000000 0.00 0.00 0.00 1,180,593.23
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0.248% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,573,089.630 NHFI Local 100.000000 0.00 0.00 0.00 1,573,089.631.000000

Base 100.000000 0.00 0.00 0.00 1,573,089.63

0.243% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

32,045.260 NHFJ Local 100.000000 0.00 0.00 0.00 32,045.261.000000

Base 100.000000 0.00 0.00 0.00 32,045.26

31 Dec 2030 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,241,308.790 NHFS Local 100.000000 0.00 0.00 0.00 1,241,308.791.000000

Base 100.000000 0.00 0.00 0.00 1,241,308.79

0.197% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,451,355.380 NHHL Local 100.000000 0.00 0.00 0.00 1,451,355.381.000000

Base 100.000000 0.00 0.00 0.00 1,451,355.38

0.251% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

27,754.700 NHHO Local 100.000000 0.00 0.00 0.00 27,754.701.000000

Base 100.000000 0.00 0.00 0.00 27,754.70

0.211% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

281,094.720 NHHP Local 100.000000 0.00 0.00 0.00 281,094.721.000000

Base 100.000000 0.00 0.00 0.00 281,094.72

0.209% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,339,595.090 NHHW Local 100.000000 0.00 0.00 0.00 2,339,595.091.000000

Base 100.000000 0.00 0.00 0.00 2,339,595.09
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0.207% 31 Dec 20308611249L1 09 Aug 2010 09 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

450,008.570 NHHZ Local 100.000000 0.00 0.00 0.00 450,008.571.000000

Base 100.000000 0.00 0.00 0.00 450,008.57

0.172% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

154,310.970 NHDG Local 100.000000 0.00 0.00 0.00 154,310.971.000000

Base 100.000000 0.00 0.00 0.00 154,310.97

0.149% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

61,998.550 NHDJ Local 100.000000 0.00 0.00 0.00 61,998.551.000000

Base 100.000000 0.00 0.00 0.00 61,998.55

0.154% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

365,756.260 NHDY Local 100.000000 0.00 0.00 0.00 365,756.261.000000

Base 100.000000 0.00 0.00 0.00 365,756.26

1.000% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

110,653.250 NHEG Local 100.000000 0.00 0.00 0.00 110,653.251.000000

Base 100.000000 0.00 0.00 0.00 110,653.25

0.290% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,058,898.310 NHEN Local 100.000000 0.00 0.00 0.00 1,058,898.311.000000

Base 100.000000 0.00 0.00 0.00 1,058,898.31

0.243% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

100,632.170 NHFJ Local 100.000000 0.00 0.00 0.00 100,632.171.000000

Base 100.000000 0.00 0.00 0.00 100,632.17
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0.269% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,405,270.000 NHFS Local 100.000000 0.00 0.00 0.00 2,405,270.001.000000

Base 100.000000 0.00 0.00 0.00 2,405,270.00

0.207% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.010 NHHJ Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.195% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

256,527.720 NHHL Local 100.000000 0.00 0.00 0.00 256,527.721.000000

Base 100.000000 0.00 0.00 0.00 256,527.72

0.272% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

709,043.660 NHHM Local 100.000000 0.00 0.00 0.00 709,043.661.000000

Base 100.000000 0.00 0.00 0.00 709,043.66

0.211% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

550,702.380 NHHP Local 100.000000 0.00 0.00 0.00 550,702.381.000000

Base 100.000000 0.00 0.00 0.00 550,702.38

0.272% 31 Dec 20308611249L1 10 Aug 2010 10 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

561,306.350 NHHY Local 100.000000 0.00 0.00 0.00 561,306.351.000000

Base 100.000000 0.00 0.00 0.00 561,306.35

0.211% 31 Dec 20308611249L1 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,945,800.190 NHDZ Local 100.000000 0.00 0.00 0.00 2,945,800.191.000000

Base 100.000000 0.00 0.00 0.00 2,945,800.19
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0.177% 31 Dec 20308611249L1 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

301,332.750 NHEM Local 100.000000 0.00 0.00 0.00 301,332.751.000000

Base 100.000000 0.00 0.00 0.00 301,332.75

0.251% 31 Dec 20308611249L1 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

61,272.290 NHHO Local 100.000000 0.00 0.00 0.00 61,272.291.000000

Base 100.000000 0.00 0.00 0.00 61,272.29

0.211% 31 Dec 20308611249L1 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

95,211.460 NHHP Local 100.000000 0.00 0.00 0.00 95,211.461.000000

Base 100.000000 0.00 0.00 0.00 95,211.46

0.209% 31 Dec 20308611249L1 11 Aug 2010 11 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,560,106.590 NHHW Local 100.000000 0.00 0.00 0.00 1,560,106.591.000000

Base 100.000000 0.00 0.00 0.00 1,560,106.59

0.178% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

164,845.250 NHDU Local 100.000000 0.00 0.00 0.00 164,845.251.000000

Base 100.000000 0.00 0.00 0.00 164,845.25

0.197% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,747,292.250 NHEM Local 100.000000 0.00 0.00 0.00 1,747,292.251.000000

Base 100.000000 0.00 0.00 0.00 1,747,292.25

0.141% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

88,857.860 NHEX Local 100.000000 0.00 0.00 0.00 88,857.861.000000

Base 100.000000 0.00 0.00 0.00 88,857.86
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0.243% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

637,611.950 NHEZ Local 100.000000 0.00 0.00 0.00 637,611.951.000000

Base 100.000000 0.00 0.00 0.00 637,611.95

0.272% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,648,183.300 NHFI Local 100.000000 0.00 0.00 0.00 2,648,183.301.000000

Base 100.000000 0.00 0.00 0.00 2,648,183.30

0.207% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

204,726.710 NHHJ Local 100.000000 0.00 0.00 0.00 204,726.711.000000

Base 100.000000 0.00 0.00 0.00 204,726.71

0.296% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

689,071.180 NHHM Local 100.000000 0.00 0.00 0.00 689,071.181.000000

Base 100.000000 0.00 0.00 0.00 689,071.18

0.251% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

188,821.780 NHHO Local 100.000000 0.00 0.00 0.00 188,821.781.000000

Base 100.000000 0.00 0.00 0.00 188,821.78

0.211% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

31,907.440 NHHP Local 100.000000 0.00 0.00 0.00 31,907.441.000000

Base 100.000000 0.00 0.00 0.00 31,907.44

0.271% 31 Dec 20308611249L1 12 Aug 2010 12 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,905,915.540 NHHW Local 100.000000 0.00 0.00 0.00 6,905,915.541.000000

Base 100.000000 0.00 0.00 0.00 6,905,915.54
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0.178% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

131,510.520 NHDU Local 100.000000 0.00 0.00 0.00 131,510.521.000000

Base 100.000000 0.00 0.00 0.00 131,510.52

0.195% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

279,005.750 NHEM Local 100.000000 0.00 0.00 0.00 279,005.751.000000

Base 100.000000 0.00 0.00 0.00 279,005.75

0.141% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

29,916.810 NHEX Local 100.000000 0.00 0.00 0.00 29,916.811.000000

Base 100.000000 0.00 0.00 0.00 29,916.81

0.243% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

218,355.980 NHFJ Local 100.000000 0.00 0.00 0.00 218,355.981.000000

Base 100.000000 0.00 0.00 0.00 218,355.98

0.204% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

187,438.110 NHHL Local 100.000000 0.00 0.00 0.00 187,438.111.000000

Base 100.000000 0.00 0.00 0.00 187,438.11

0.246% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

263,605.570 NHHO Local 100.000000 0.00 0.00 0.00 263,605.571.000000

Base 100.000000 0.00 0.00 0.00 263,605.57

0.211% 31 Dec 20308611249L1 13 Aug 2010 13 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

269,354.220 NHHP Local 100.000000 0.00 0.00 0.00 269,354.221.000000

Base 100.000000 0.00 0.00 0.00 269,354.22
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0.150% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,632.680 NHDJ Local 100.000000 0.00 0.00 0.00 12,632.681.000000

Base 100.000000 0.00 0.00 0.00 12,632.68

0.178% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

342,501.330 NHDU Local 100.000000 0.00 0.00 0.00 342,501.331.000000

Base 100.000000 0.00 0.00 0.00 342,501.33

0.155% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

142,285.800 NHEB Local 100.000000 0.00 0.00 0.00 142,285.801.000000

Base 100.000000 0.00 0.00 0.00 142,285.80

0.195% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

147,109.000 NHEM Local 100.000000 0.00 0.00 0.00 147,109.001.000000

Base 100.000000 0.00 0.00 0.00 147,109.00

0.290% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

333,481.580 NHEN Local 100.000000 0.00 0.00 0.00 333,481.581.000000

Base 100.000000 0.00 0.00 0.00 333,481.58

31 Dec 2030 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,299,025.620 NHFS Local 100.000000 0.00 0.00 0.00 6,299,025.621.000000

Base 100.000000 0.00 0.00 0.00 6,299,025.62

0.270% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

132,010.430 NHHO Local 100.000000 0.00 0.00 0.00 132,010.431.000000

Base 100.000000 0.00 0.00 0.00 132,010.43
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0.191% 31 Dec 20308611249L1 16 Aug 2010 16 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,424,954.830 NHHP Local 100.000000 0.00 0.00 0.00 1,424,954.831.000000

Base 100.000000 0.00 0.00 0.00 1,424,954.83

0.168% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

114,988.760 NHDY Local 100.000000 0.00 0.00 0.00 114,988.761.000000

Base 100.000000 0.00 0.00 0.00 114,988.76

0.155% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

83,984.760 NHEB Local 100.000000 0.00 0.00 0.00 83,984.761.000000

Base 100.000000 0.00 0.00 0.00 83,984.76

0.272% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,203,566.750 NHFI Local 100.000000 0.00 0.00 0.00 2,203,566.751.000000

Base 100.000000 0.00 0.00 0.00 2,203,566.75

0.207% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

476,923.580 NHHL Local 100.000000 0.00 0.00 0.00 476,923.581.000000

Base 100.000000 0.00 0.00 0.00 476,923.58

0.296% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

486,808.030 NHHM Local 100.000000 0.00 0.00 0.00 486,808.031.000000

Base 100.000000 0.00 0.00 0.00 486,808.03

0.270% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

100,862.840 NHHO Local 100.000000 0.00 0.00 0.00 100,862.841.000000

Base 100.000000 0.00 0.00 0.00 100,862.84
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0.191% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

417,960.780 NHHP Local 100.000000 0.00 0.00 0.00 417,960.781.000000

Base 100.000000 0.00 0.00 0.00 417,960.78

0.296% 31 Dec 20308611249L1 17 Aug 2010 17 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,192,904.530 NHHW Local 100.000000 0.00 0.00 0.00 3,192,904.531.000000

Base 100.000000 0.00 0.00 0.00 3,192,904.53

0.270% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

320,511.000 NHDF Local 100.000000 0.00 0.00 0.00 320,511.001.000000

Base 100.000000 0.00 0.00 0.00 320,511.00

0.176% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

87,312.730 NHDU Local 100.000000 0.00 0.00 0.00 87,312.731.000000

Base 100.000000 0.00 0.00 0.00 87,312.73

0.172% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

396,185.610 NHDY Local 100.000000 0.00 0.00 0.00 396,185.611.000000

Base 100.000000 0.00 0.00 0.00 396,185.61

0.155% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

595,121.820 NHEB Local 100.000000 0.00 0.00 0.00 595,121.821.000000

Base 100.000000 0.00 0.00 0.00 595,121.82

0.290% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

135,903.900 NHEN Local 100.000000 0.00 0.00 0.00 135,903.901.000000

Base 100.000000 0.00 0.00 0.00 135,903.90
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0.207% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

248,576.200 NHHL Local 100.000000 0.00 0.00 0.00 248,576.201.000000

Base 100.000000 0.00 0.00 0.00 248,576.20

0.272% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

56,369.520 NHHO Local 100.000000 0.00 0.00 0.00 56,369.521.000000

Base 100.000000 0.00 0.00 0.00 56,369.52

0.191% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

54,610.880 NHHP Local 100.000000 0.00 0.00 0.00 54,610.881.000000

Base 100.000000 0.00 0.00 0.00 54,610.88

0.245% 31 Dec 20308611249L1 18 Aug 2010 18 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

449,128.000 NHHV Local 100.000000 0.00 0.00 0.00 449,128.001.000000

Base 100.000000 0.00 0.00 0.00 449,128.00

0.181% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

25,510.340 NHDY Local 100.000000 0.00 0.00 0.00 25,510.341.000000

Base 100.000000 0.00 0.00 0.00 25,510.34

0.195% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

114,812.500 NHEM Local 100.000000 0.00 0.00 0.00 114,812.501.000000

Base 100.000000 0.00 0.00 0.00 114,812.50

0.287% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

101,445.450 NHFS Local 100.000000 0.00 0.00 0.00 101,445.451.000000

Base 100.000000 0.00 0.00 0.00 101,445.45
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0.207% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

947,388.290 NHHL Local 100.000000 0.00 0.00 0.00 947,388.291.000000

Base 100.000000 0.00 0.00 0.00 947,388.29

0.191% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

161,764.210 NHHP Local 100.000000 0.00 0.00 0.00 161,764.211.000000

Base 100.000000 0.00 0.00 0.00 161,764.21

0.294% 31 Dec 20308611249L1 19 Aug 2010 19 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,196,617.400 NHHW Local 100.000000 0.00 0.00 0.00 7,196,617.401.000000

Base 100.000000 0.00 0.00 0.00 7,196,617.40

0.176% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

224,778.800 NHDU Local 100.000000 0.00 0.00 0.00 224,778.801.000000

Base 100.000000 0.00 0.00 0.00 224,778.80

0.195% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

759,433.500 NHEM Local 100.000000 0.00 0.00 0.00 759,433.501.000000

Base 100.000000 0.00 0.00 0.00 759,433.50

0.191% 31 Dec 20308611249L1 20 Aug 2010 20 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,006,752.350 NHHP Local 100.000000 0.00 0.00 0.00 1,006,752.351.000000

Base 100.000000 0.00 0.00 0.00 1,006,752.35

0.197% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

256,418.790 NHDU Local 100.000000 0.00 0.00 0.00 256,418.791.000000

Base 100.000000 0.00 0.00 0.00 256,418.79
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0.195% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

49,097.000 NHEM Local 100.000000 0.00 0.00 0.00 49,097.001.000000

Base 100.000000 0.00 0.00 0.00 49,097.00

0.290% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,653,053.000 NHEN Local 100.000000 0.00 0.00 0.00 2,653,053.001.000000

Base 100.000000 0.00 0.00 0.00 2,653,053.00

0.243% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,535,839.820 NHFJ Local 100.000000 0.00 0.00 0.00 2,535,839.821.000000

Base 100.000000 0.00 0.00 0.00 2,535,839.82

0.191% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,226,492.830 NHHL Local 100.000000 0.00 0.00 0.00 1,226,492.831.000000

Base 100.000000 0.00 0.00 0.00 1,226,492.83

0.137% 31 Dec 20308611249L1 23 Aug 2010 23 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

63,309.280 NHIB Local 100.000000 0.00 0.00 0.00 63,309.281.000000

Base 100.000000 0.00 0.00 0.00 63,309.28

0.197% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

658,828.030 NHDU Local 100.000000 0.00 0.00 0.00 658,828.031.000000

Base 100.000000 0.00 0.00 0.00 658,828.03

0.181% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

213,437.140 NHDY Local 100.000000 0.00 0.00 0.00 213,437.141.000000

Base 100.000000 0.00 0.00 0.00 213,437.14
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0.195% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

238,525.000 NHEM Local 100.000000 0.00 0.00 0.00 238,525.001.000000

Base 100.000000 0.00 0.00 0.00 238,525.00

0.141% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

101,089.480 NHEX Local 100.000000 0.00 0.00 0.00 101,089.481.000000

Base 100.000000 0.00 0.00 0.00 101,089.48

0.272% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,761,865.000 NHFI Local 100.000000 0.00 0.00 0.00 1,761,865.001.000000

Base 100.000000 0.00 0.00 0.00 1,761,865.00

0.271% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

283,190.080 NHHO Local 100.000000 0.00 0.00 0.00 283,190.081.000000

Base 100.000000 0.00 0.00 0.00 283,190.08

0.191% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

28,968.610 NHHP Local 100.000000 0.00 0.00 0.00 28,968.611.000000

Base 100.000000 0.00 0.00 0.00 28,968.61

0.294% 31 Dec 20308611249L1 24 Aug 2010 24 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,617,628.000 NHHW Local 100.000000 0.00 0.00 0.00 2,617,628.001.000000

Base 100.000000 0.00 0.00 0.00 2,617,628.00

0.247% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

618,388.830 NHDU Local 100.000000 0.00 0.00 0.00 618,388.831.000000

Base 100.000000 0.00 0.00 0.00 618,388.83
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0.181% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

638,214.060 NHDY Local 100.000000 0.00 0.00 0.00 638,214.061.000000

Base 100.000000 0.00 0.00 0.00 638,214.06

0.211% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,988,416.730 NHDZ Local 100.000000 0.00 0.00 0.00 7,988,416.731.000000

Base 100.000000 0.00 0.00 0.00 7,988,416.73

0.195% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

810,007.750 NHEM Local 100.000000 0.00 0.00 0.00 810,007.751.000000

Base 100.000000 0.00 0.00 0.00 810,007.75

0.287% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,059,270.830 NHFS Local 100.000000 0.00 0.00 0.00 1,059,270.831.000000

Base 100.000000 0.00 0.00 0.00 1,059,270.83

0.243% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

111,117.580 NHHL Local 100.000000 0.00 0.00 0.00 111,117.581.000000

Base 100.000000 0.00 0.00 0.00 111,117.58

0.191% 31 Dec 20308611249L1 25 Aug 2010 25 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,074,787.340 NHHP Local 100.000000 0.00 0.00 0.00 1,074,787.341.000000

Base 100.000000 0.00 0.00 0.00 1,074,787.34

1.000% 31 Dec 20308611249L1 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

38,500.000 NHEG Local 100.000000 0.00 0.00 0.00 38,500.001.000000

Base 100.000000 0.00 0.00 0.00 38,500.00
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0.290% 31 Dec 20308611249L1 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,900,168.000 NHEN Local 100.000000 0.00 0.00 0.00 1,900,168.001.000000

Base 100.000000 0.00 0.00 0.00 1,900,168.00

0.294% 31 Dec 20308611249L1 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

44,659.520 NHHM Local 100.000000 0.00 0.00 0.00 44,659.521.000000

Base 100.000000 0.00 0.00 0.00 44,659.52

0.191% 31 Dec 20308611249L1 26 Aug 2010 26 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,340.960 NHHP Local 100.000000 0.00 0.00 0.00 20,340.961.000000

Base 100.000000 0.00 0.00 0.00 20,340.96

0.270% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

884,449.070 NHDF Local 100.000000 0.00 0.00 0.00 884,449.071.000000

Base 100.000000 0.00 0.00 0.00 884,449.07

0.195% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

468,112.140 NHDX Local 100.000000 0.00 0.00 0.00 468,112.141.000000

Base 100.000000 0.00 0.00 0.00 468,112.14

0.302% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,086,686.130 NHDZ Local 100.000000 0.00 0.00 0.00 2,086,686.131.000000

Base 100.000000 0.00 0.00 0.00 2,086,686.13

0.195% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

534,530.500 NHEM Local 100.000000 0.00 0.00 0.00 534,530.501.000000

Base 100.000000 0.00 0.00 0.00 534,530.50
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0.290% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,055,377.000 NHEN Local 100.000000 0.00 0.00 0.00 1,055,377.001.000000

Base 100.000000 0.00 0.00 0.00 1,055,377.00

0.207% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

188.150 NHHJ Local 100.000000 0.00 0.00 0.00 188.151.000000

Base 100.000000 0.00 0.00 0.00 188.15

0.243% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,946.540 NHHL Local 100.000000 0.00 0.00 0.00 6,946.541.000000

Base 100.000000 0.00 0.00 0.00 6,946.54

0.191% 31 Dec 20308611249L1 27 Aug 2010 27 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

30,343.610 NHHP Local 100.000000 0.00 0.00 0.00 30,343.611.000000

Base 100.000000 0.00 0.00 0.00 30,343.61

0.293% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

675,770.890 NHDZ Local 100.000000 0.00 0.00 0.00 675,770.891.000000

Base 100.000000 0.00 0.00 0.00 675,770.89

0.154% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

823,697.170 NHEB Local 100.000000 0.00 0.00 0.00 823,697.171.000000

Base 100.000000 0.00 0.00 0.00 823,697.17

0.152% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

286,241.030 NHEH Local 100.000000 0.00 0.00 0.00 286,241.031.000000

Base 100.000000 0.00 0.00 0.00 286,241.03
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0.290% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

300,000.000 NHEN Local 100.000000 0.00 0.00 0.00 300,000.001.000000

Base 100.000000 0.00 0.00 0.00 300,000.00

0.272% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,289,849.900 NHFI Local 100.000000 0.00 0.00 0.00 2,289,849.901.000000

Base 100.000000 0.00 0.00 0.00 2,289,849.90

0.288% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

986,643.000 NHFS Local 100.000000 0.00 0.00 0.00 986,643.001.000000

Base 100.000000 0.00 0.00 0.00 986,643.00

0.207% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

71,299.220 NHHJ Local 100.000000 0.00 0.00 0.00 71,299.221.000000

Base 100.000000 0.00 0.00 0.00 71,299.22

0.294% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

681,511.850 NHHM Local 100.000000 0.00 0.00 0.00 681,511.851.000000

Base 100.000000 0.00 0.00 0.00 681,511.85

0.285% 31 Dec 20308611249L1 30 Aug 2010 30 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

62,312.010 NHHO Local 100.000000 0.00 0.00 0.00 62,312.011.000000

Base 100.000000 0.00 0.00 0.00 62,312.01

0.270% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,522,019.210 NHDF Local 100.000000 0.00 0.00 0.00 2,522,019.211.000000

Base 100.000000 0.00 0.00 0.00 2,522,019.21
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0.272% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

694,783.950 NHDM Local 100.000000 0.00 0.00 0.00 694,783.951.000000

Base 100.000000 0.00 0.00 0.00 694,783.95

0.243% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

176,244.890 NHDU Local 100.000000 0.00 0.00 0.00 176,244.891.000000

Base 100.000000 0.00 0.00 0.00 176,244.89

0.204% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

155,564.630 NHDX Local 100.000000 0.00 0.00 0.00 155,564.631.000000

Base 100.000000 0.00 0.00 0.00 155,564.63

0.149% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,104,911.540 NHEB Local 100.000000 0.00 0.00 0.00 2,104,911.541.000000

Base 100.000000 0.00 0.00 0.00 2,104,911.54

0.207% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,056,111.750 NHEM Local 100.000000 0.00 0.00 0.00 1,056,111.751.000000

Base 100.000000 0.00 0.00 0.00 1,056,111.75

0.141% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

80,312.180 NHEX Local 100.000000 0.00 0.00 0.00 80,312.181.000000

Base 100.000000 0.00 0.00 0.00 80,312.18

0.265% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,821,097.110 NHFJ Local 100.000000 0.00 0.00 0.00 4,821,097.111.000000

Base 100.000000 0.00 0.00 0.00 4,821,097.11
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0.290% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

285,637.630 NHHO Local 100.000000 0.00 0.00 0.00 285,637.631.000000

Base 100.000000 0.00 0.00 0.00 285,637.63

0.293% 31 Dec 20308611249L1 31 Aug 2010 31 Aug 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

41,505.620 NHIA Local 100.000000 0.00 0.00 0.00 41,505.621.000000

Base 100.000000 0.00 0.00 0.00 41,505.62

0.243% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

250,961.930 NHDU Local 100.000000 0.00 0.00 0.00 250,961.931.000000

Base 100.000000 0.00 0.00 0.00 250,961.93

0.296% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

215,395.530 NHDZ Local 100.000000 0.00 0.00 0.00 215,395.531.000000

Base 100.000000 0.00 0.00 0.00 215,395.53

0.288% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,462,749.820 NHFS Local 100.000000 0.00 0.00 0.00 1,462,749.821.000000

Base 100.000000 0.00 0.00 0.00 1,462,749.82

0.154% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13,256,247.350 NHFV Local 100.000000 0.00 0.00 0.00 13,256,247.351.000000

Base 100.000000 0.00 0.00 0.00 13,256,247.35

0.243% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

718,685.750 NHHL Local 100.000000 0.00 0.00 0.00 718,685.751.000000

Base 100.000000 0.00 0.00 0.00 718,685.75
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0.296% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,698.010 NHHO Local 100.000000 0.00 0.00 0.00 5,698.011.000000

Base 100.000000 0.00 0.00 0.00 5,698.01

0.293% 31 Dec 20308611249L1 01 Sep 2010 01 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

792,949.170 NHIA Local 100.000000 0.00 0.00 0.00 792,949.171.000000

Base 100.000000 0.00 0.00 0.00 792,949.17

0.289% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

798,543.570 NHDF Local 100.000000 0.00 0.00 0.00 798,543.571.000000

Base 100.000000 0.00 0.00 0.00 798,543.57

0.207% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

205,946.820 NHDX Local 100.000000 0.00 0.00 0.00 205,946.821.000000

Base 100.000000 0.00 0.00 0.00 205,946.82

0.174% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

504,914.250 NHDY Local 100.000000 0.00 0.00 0.00 504,914.251.000000

Base 100.000000 0.00 0.00 0.00 504,914.25

0.287% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

147,680.600 NHDZ Local 100.000000 0.00 0.00 0.00 147,680.601.000000

Base 100.000000 0.00 0.00 0.00 147,680.60

0.296% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

55.070 NHFI Local 100.000000 0.00 0.00 0.00 55.071.000000

Base 100.000000 0.00 0.00 0.00 55.07
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0.289% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

293.280 NHFJ Local 100.000000 0.00 0.00 0.00 293.281.000000

Base 100.000000 0.00 0.00 0.00 293.28

0.288% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

19.880 NHFS Local 100.000000 0.00 0.00 0.00 19.881.000000

Base 100.000000 0.00 0.00 0.00 19.88

0.285% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

71,869.910 NHHL Local 100.000000 0.00 0.00 0.00 71,869.911.000000

Base 100.000000 0.00 0.00 0.00 71,869.91

0.294% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

497,779.660 NHHM Local 100.000000 0.00 0.00 0.00 497,779.661.000000

Base 100.000000 0.00 0.00 0.00 497,779.66

0.296% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,585.510 NHHO Local 100.000000 0.00 0.00 0.00 6,585.511.000000

Base 100.000000 0.00 0.00 0.00 6,585.51

0.191% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

191,812.250 NHHP Local 100.000000 0.00 0.00 0.00 191,812.251.000000

Base 100.000000 0.00 0.00 0.00 191,812.25

0.294% 31 Dec 20308611249L1 02 Sep 2010 02 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1.000 NHHW Local 100.000000 0.00 0.00 0.00 1.001.000000

Base 100.000000 0.00 0.00 0.00 1.00
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0.200% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

373,068.490 NHDY Local 100.000000 0.00 0.00 0.00 373,068.491.000000

Base 100.000000 0.00 0.00 0.00 373,068.49

0.287% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

640,253.870 NHDZ Local 100.000000 0.00 0.00 0.00 640,253.871.000000

Base 100.000000 0.00 0.00 0.00 640,253.87

0.158% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

346,293.370 NHEB Local 100.000000 0.00 0.00 0.00 346,293.371.000000

Base 100.000000 0.00 0.00 0.00 346,293.37

0.290% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

830,660.020 NHEN Local 100.000000 0.00 0.00 0.00 830,660.021.000000

Base 100.000000 0.00 0.00 0.00 830,660.02

0.296% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,957,800.000 NHFI Local 100.000000 0.00 0.00 0.00 1,957,800.001.000000

Base 100.000000 0.00 0.00 0.00 1,957,800.00

0.288% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2.960 NHFS Local 100.000000 0.00 0.00 0.00 2.961.000000

Base 100.000000 0.00 0.00 0.00 2.96

0.285% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,651,126.700 NHHL Local 100.000000 0.00 0.00 0.00 1,651,126.701.000000

Base 100.000000 0.00 0.00 0.00 1,651,126.70
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0.294% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

624,528.180 NHHM Local 100.000000 0.00 0.00 0.00 624,528.181.000000

Base 100.000000 0.00 0.00 0.00 624,528.18

0.296% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

211,781.190 NHHO Local 100.000000 0.00 0.00 0.00 211,781.191.000000

Base 100.000000 0.00 0.00 0.00 211,781.19

0.191% 31 Dec 20308611249L1 03 Sep 2010 03 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

396,123.900 NHHP Local 100.000000 0.00 0.00 0.00 396,123.901.000000

Base 100.000000 0.00 0.00 0.00 396,123.90

0.243% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

159,046.730 NHDU Local 100.000000 0.00 0.00 0.00 159,046.731.000000

Base 100.000000 0.00 0.00 0.00 159,046.73

0.200% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

354,370.190 NHDY Local 100.000000 0.00 0.00 0.00 354,370.191.000000

Base 100.000000 0.00 0.00 0.00 354,370.19

0.290% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

77,102,905.210 NHEN Local 100.000000 0.00 0.00 0.00 77,102,905.211.000000

Base 100.000000 0.00 0.00 0.00 77,102,905.21

0.296% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

97,639.030 NHHO Local 100.000000 0.00 0.00 0.00 97,639.031.000000

Base 100.000000 0.00 0.00 0.00 97,639.03
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0.245% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

199,001.980 NHHP Local 100.000000 0.00 0.00 0.00 199,001.981.000000

Base 100.000000 0.00 0.00 0.00 199,001.98

1.000% 31 Dec 20308611249L1 07 Sep 2010 07 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

303,118.820 NHHZ Local 100.000000 0.00 0.00 0.00 303,118.821.000000

Base 100.000000 0.00 0.00 0.00 303,118.82

0.243% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

468,942.530 NHDU Local 100.000000 0.00 0.00 0.00 468,942.531.000000

Base 100.000000 0.00 0.00 0.00 468,942.53

0.248% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

693,720.000 NHEM Local 100.000000 0.00 0.00 0.00 693,720.001.000000

Base 100.000000 0.00 0.00 0.00 693,720.00

0.172% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

61,268.670 NHEY Local 100.000000 0.00 0.00 0.00 61,268.671.000000

Base 100.000000 0.00 0.00 0.00 61,268.67

0.288% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,346,863.190 NHFS Local 100.000000 0.00 0.00 0.00 3,346,863.191.000000

Base 100.000000 0.00 0.00 0.00 3,346,863.19

0.290% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

950,906.710 NHHL Local 100.000000 0.00 0.00 0.00 950,906.711.000000

Base 100.000000 0.00 0.00 0.00 950,906.71
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0.296% 31 Dec 20308611249L1 08 Sep 2010 08 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

160,442.540 NHHO Local 100.000000 0.00 0.00 0.00 160,442.541.000000

Base 100.000000 0.00 0.00 0.00 160,442.54

0.297% 31 Dec 20308611249L1 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,120,686.000 NHEN Local 100.000000 0.00 0.00 0.00 1,120,686.001.000000

Base 100.000000 0.00 0.00 0.00 1,120,686.00

0.294% 31 Dec 20308611249L1 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

627,656.250 NHHM Local 100.000000 0.00 0.00 0.00 627,656.251.000000

Base 100.000000 0.00 0.00 0.00 627,656.25

0.296% 31 Dec 20308611249L1 09 Sep 2010 09 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

240,187.700 NHHO Local 100.000000 0.00 0.00 0.00 240,187.701.000000

Base 100.000000 0.00 0.00 0.00 240,187.70

0.289% 31 Dec 20308611249L1 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,085,536.200 NHDF Local 100.000000 0.00 0.00 0.00 2,085,536.201.000000

Base 100.000000 0.00 0.00 0.00 2,085,536.20

0.209% 31 Dec 20308611249L1 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

314,746.290 NHDY Local 100.000000 0.00 0.00 0.00 314,746.291.000000

Base 100.000000 0.00 0.00 0.00 314,746.29

0.310% 31 Dec 20308611249L1 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,901,717.420 NHFS Local 100.000000 0.00 0.00 0.00 2,901,717.421.000000

Base 100.000000 0.00 0.00 0.00 2,901,717.42
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0.301% 31 Dec 20308611249L1 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,482,221.090 NHHM Local 100.000000 0.00 0.00 0.00 1,482,221.091.000000

Base 100.000000 0.00 0.00 0.00 1,482,221.09

0.137% 31 Dec 20308611249L1 10 Sep 2010 10 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

540.580 NHIB Local 100.000000 0.00 0.00 0.00 540.581.000000

Base 100.000000 0.00 0.00 0.00 540.58

0.211% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

129,915.190 NHDY Local 100.000000 0.00 0.00 0.00 129,915.191.000000

Base 100.000000 0.00 0.00 0.00 129,915.19

0.293% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

201,577.960 NHEZ Local 100.000000 0.00 0.00 0.00 201,577.961.000000

Base 100.000000 0.00 0.00 0.00 201,577.96

31 Dec 2030 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

448,009.500 NHHL Local 100.000000 0.00 0.00 0.00 448,009.501.000000

Base 100.000000 0.00 0.00 0.00 448,009.50

0.283% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

39,558.760 NHHO Local 100.000000 0.00 0.00 0.00 39,558.761.000000

Base 100.000000 0.00 0.00 0.00 39,558.76

0.137% 31 Dec 20308611249L1 13 Sep 2010 13 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

437,359.930 NHIB Local 100.000000 0.00 0.00 0.00 437,359.931.000000

Base 100.000000 0.00 0.00 0.00 437,359.93
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0.158% 31 Dec 20308611249L1 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,279.600 NHEB Local 100.000000 0.00 0.00 0.00 22,279.601.000000

Base 100.000000 0.00 0.00 0.00 22,279.60

0.288% 31 Dec 20308611249L1 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

457,831.000 NHFS Local 100.000000 0.00 0.00 0.00 457,831.001.000000

Base 100.000000 0.00 0.00 0.00 457,831.00

0.294% 31 Dec 20308611249L1 14 Sep 2010 14 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

113,969.510 NHHL Local 100.000000 0.00 0.00 0.00 113,969.511.000000

Base 100.000000 0.00 0.00 0.00 113,969.51

0.296% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,059,585.370 NHDF Local 100.000000 0.00 0.00 0.00 1,059,585.371.000000

Base 100.000000 0.00 0.00 0.00 1,059,585.37

0.207% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

23,491.840 NHDX Local 100.000000 0.00 0.00 0.00 23,491.841.000000

Base 100.000000 0.00 0.00 0.00 23,491.84

0.211% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

34,520.250 NHDY Local 100.000000 0.00 0.00 0.00 34,520.251.000000

Base 100.000000 0.00 0.00 0.00 34,520.25

0.158% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

325,456.480 NHEB Local 100.000000 0.00 0.00 0.00 325,456.481.000000

Base 100.000000 0.00 0.00 0.00 325,456.48
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0.248% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

33,387.250 NHEM Local 100.000000 0.00 0.00 0.00 33,387.251.000000

Base 100.000000 0.00 0.00 0.00 33,387.25

0.294% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,448,135.140 NHFI Local 100.000000 0.00 0.00 0.00 4,448,135.141.000000

Base 100.000000 0.00 0.00 0.00 4,448,135.14

0.245% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

282,918.320 NHHP Local 100.000000 0.00 0.00 0.00 282,918.321.000000

Base 100.000000 0.00 0.00 0.00 282,918.32

0.243% 31 Dec 20308611249L1 15 Sep 2010 15 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

65,770.890 NHIB Local 100.000000 0.00 0.00 0.00 65,770.891.000000

Base 100.000000 0.00 0.00 0.00 65,770.89

0.207% 31 Dec 20308611249L1 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,257.470 NHDX Local 100.000000 0.00 0.00 0.00 11,257.471.000000

Base 100.000000 0.00 0.00 0.00 11,257.47

0.297% 31 Dec 20308611249L1 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

200,000.000 NHEN Local 100.000000 0.00 0.00 0.00 200,000.001.000000

Base 100.000000 0.00 0.00 0.00 200,000.00

1.000% 31 Dec 20308611249L1 16 Sep 2010 16 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

599,899.370 NHEU Local 100.000000 0.00 0.00 0.00 599,899.371.000000

Base 100.000000 0.00 0.00 0.00 599,899.37
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0.294% 31 Dec 20308611249L1 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,042,220.600 NHDZ Local 100.000000 0.00 0.00 0.00 2,042,220.601.000000

Base 100.000000 0.00 0.00 0.00 2,042,220.60

0.288% 31 Dec 20308611249L1 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

188,038.110 NHFS Local 100.000000 0.00 0.00 0.00 188,038.111.000000

Base 100.000000 0.00 0.00 0.00 188,038.11

0.294% 31 Dec 20308611249L1 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

355,111.450 NHHL Local 100.000000 0.00 0.00 0.00 355,111.451.000000

Base 100.000000 0.00 0.00 0.00 355,111.45

0.290% 31 Dec 20308611249L1 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

235,465.900 NHHM Local 100.000000 0.00 0.00 0.00 235,465.901.000000

Base 100.000000 0.00 0.00 0.00 235,465.90

0.294% 31 Dec 20308611249L1 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,849,065.020 NHHW Local 100.000000 0.00 0.00 0.00 20,849,065.021.000000

Base 100.000000 0.00 0.00 0.00 20,849,065.02

0.302% 31 Dec 20308611249L1 17 Sep 2010 17 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,082,064.430 NHHY Local 100.000000 0.00 0.00 0.00 2,082,064.431.000000

Base 100.000000 0.00 0.00 0.00 2,082,064.43

0.286% 31 Dec 20308611249L1 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

662,719.250 NHDF Local 100.000000 0.00 0.00 0.00 662,719.251.000000

Base 100.000000 0.00 0.00 0.00 662,719.25
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0.161% 31 Dec 20308611249L1 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,860.060 NHEB Local 100.000000 0.00 0.00 0.00 3,860.061.000000

Base 100.000000 0.00 0.00 0.00 3,860.06

0.248% 31 Dec 20308611249L1 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

171,826.250 NHEM Local 100.000000 0.00 0.00 0.00 171,826.251.000000

Base 100.000000 0.00 0.00 0.00 171,826.25

0.207% 31 Dec 20308611249L1 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.280 NHHJ Local 100.000000 0.00 0.00 0.00 0.281.000000

Base 100.000000 0.00 0.00 0.00 0.28

0.243% 31 Dec 20308611249L1 20 Sep 2010 20 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

96,837.820 NHIB Local 100.000000 0.00 0.00 0.00 96,837.821.000000

Base 100.000000 0.00 0.00 0.00 96,837.82

0.211% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

730,500.000 NHDY Local 100.000000 0.00 0.00 0.00 730,500.001.000000

Base 100.000000 0.00 0.00 0.00 730,500.00

0.287% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,036,968.360 NHDZ Local 100.000000 0.00 0.00 0.00 1,036,968.361.000000

Base 100.000000 0.00 0.00 0.00 1,036,968.36

0.290% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

897,074.770 NHHM Local 100.000000 0.00 0.00 0.00 897,074.771.000000

Base 100.000000 0.00 0.00 0.00 897,074.77
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0.291% 31 Dec 20308611249L1 21 Sep 2010 21 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

140,703.320 NHIB Local 100.000000 0.00 0.00 0.00 140,703.321.000000

Base 100.000000 0.00 0.00 0.00 140,703.32

0.276% 31 Dec 20308611249L1 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

46,749.040 NHDU Local 100.000000 0.00 0.00 0.00 46,749.041.000000

Base 100.000000 0.00 0.00 0.00 46,749.04

0.207% 31 Dec 20308611249L1 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

664,661.500 NHDX Local 100.000000 0.00 0.00 0.00 664,661.501.000000

Base 100.000000 0.00 0.00 0.00 664,661.50

0.247% 31 Dec 20308611249L1 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

58,219.700 NHDY Local 100.000000 0.00 0.00 0.00 58,219.701.000000

Base 100.000000 0.00 0.00 0.00 58,219.70

0.248% 31 Dec 20308611249L1 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

103,358.750 NHEM Local 100.000000 0.00 0.00 0.00 103,358.751.000000

Base 100.000000 0.00 0.00 0.00 103,358.75

0.297% 31 Dec 20308611249L1 22 Sep 2010 22 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

887,837.000 NHEN Local 100.000000 0.00 0.00 0.00 887,837.001.000000

Base 100.000000 0.00 0.00 0.00 887,837.00

0.287% 31 Dec 20308611249L1 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

298,070.450 NHDZ Local 100.000000 0.00 0.00 0.00 298,070.451.000000

Base 100.000000 0.00 0.00 0.00 298,070.45
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0.248% 31 Dec 20308611249L1 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

279,662.500 NHEM Local 100.000000 0.00 0.00 0.00 279,662.501.000000

Base 100.000000 0.00 0.00 0.00 279,662.50

0.297% 31 Dec 20308611249L1 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

296,515.000 NHEN Local 100.000000 0.00 0.00 0.00 296,515.001.000000

Base 100.000000 0.00 0.00 0.00 296,515.00

0.293% 31 Dec 20308611249L1 23 Sep 2010 23 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,300,903.440 NHEZ Local 100.000000 0.00 0.00 0.00 1,300,903.441.000000

Base 100.000000 0.00 0.00 0.00 1,300,903.44

0.265% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

244,599.430 NHDX Local 100.000000 0.00 0.00 0.00 244,599.431.000000

Base 100.000000 0.00 0.00 0.00 244,599.43

0.249% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

205,803.670 NHDY Local 100.000000 0.00 0.00 0.00 205,803.671.000000

Base 100.000000 0.00 0.00 0.00 205,803.67

0.248% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

541,440.000 NHEM Local 100.000000 0.00 0.00 0.00 541,440.001.000000

Base 100.000000 0.00 0.00 0.00 541,440.00

0.297% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,152,562.800 NHEN Local 100.000000 0.00 0.00 0.00 1,152,562.801.000000

Base 100.000000 0.00 0.00 0.00 1,152,562.80
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0.243% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

171,228.750 NHEY Local 100.000000 0.00 0.00 0.00 171,228.751.000000

Base 100.000000 0.00 0.00 0.00 171,228.75

0.288% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

651,000.000 NHFS Local 100.000000 0.00 0.00 0.00 651,000.001.000000

Base 100.000000 0.00 0.00 0.00 651,000.00

0.283% 31 Dec 20308611249L1 24 Sep 2010 24 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

54,675.740 NHHO Local 100.000000 0.00 0.00 0.00 54,675.741.000000

Base 100.000000 0.00 0.00 0.00 54,675.74

0.276% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

32,483.210 NHDU Local 100.000000 0.00 0.00 0.00 32,483.211.000000

Base 100.000000 0.00 0.00 0.00 32,483.21

0.270% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

558,528.600 NHDX Local 100.000000 0.00 0.00 0.00 558,528.601.000000

Base 100.000000 0.00 0.00 0.00 558,528.60

0.297% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

166,712.750 NHEN Local 100.000000 0.00 0.00 0.00 166,712.751.000000

Base 100.000000 0.00 0.00 0.00 166,712.75

0.288% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,628,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,628,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,628,000.00
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0.207% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

256,552.040 NHHJ Local 100.000000 0.00 0.00 0.00 256,552.041.000000

Base 100.000000 0.00 0.00 0.00 256,552.04

0.290% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,708,550.460 NHHM Local 100.000000 0.00 0.00 0.00 1,708,550.461.000000

Base 100.000000 0.00 0.00 0.00 1,708,550.46

0.291% 31 Dec 20308611249L1 27 Sep 2010 27 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

77,625.460 NHIB Local 100.000000 0.00 0.00 0.00 77,625.461.000000

Base 100.000000 0.00 0.00 0.00 77,625.46

0.276% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

130,468.530 NHDX Local 100.000000 0.00 0.00 0.00 130,468.531.000000

Base 100.000000 0.00 0.00 0.00 130,468.53

0.243% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

314,174.500 NHEM Local 100.000000 0.00 0.00 0.00 314,174.501.000000

Base 100.000000 0.00 0.00 0.00 314,174.50

0.207% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,675.390 NHHJ Local 100.000000 0.00 0.00 0.00 3,675.391.000000

Base 100.000000 0.00 0.00 0.00 3,675.39

0.283% 31 Dec 20308611249L1 28 Sep 2010 28 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

126,395.540 NHHO Local 100.000000 0.00 0.00 0.00 126,395.541.000000

Base 100.000000 0.00 0.00 0.00 126,395.54
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0.276% 31 Dec 20308611249L1 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

356,860.510 NHDU Local 100.000000 0.00 0.00 0.00 356,860.511.000000

Base 100.000000 0.00 0.00 0.00 356,860.51

0.289% 31 Dec 20308611249L1 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,133,266.670 NHFJ Local 100.000000 0.00 0.00 0.00 4,133,266.671.000000

Base 100.000000 0.00 0.00 0.00 4,133,266.67

0.287% 31 Dec 20308611249L1 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

361,434.420 NHFS Local 100.000000 0.00 0.00 0.00 361,434.421.000000

Base 100.000000 0.00 0.00 0.00 361,434.42

0.291% 31 Dec 20308611249L1 29 Sep 2010 29 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,951.460 NHIB Local 100.000000 0.00 0.00 0.00 1,951.461.000000

Base 100.000000 0.00 0.00 0.00 1,951.46

0.286% 31 Dec 20308611249L1 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,740,892.920 NHDF Local 100.000000 0.00 0.00 0.00 1,740,892.921.000000

Base 100.000000 0.00 0.00 0.00 1,740,892.92

0.285% 31 Dec 20308611249L1 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

523,318.870 NHDU Local 100.000000 0.00 0.00 0.00 523,318.871.000000

Base 100.000000 0.00 0.00 0.00 523,318.87

0.246% 31 Dec 20308611249L1 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

51,753.250 NHEM Local 100.000000 0.00 0.00 0.00 51,753.251.000000

Base 100.000000 0.00 0.00 0.00 51,753.25
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0.287% 31 Dec 20308611249L1 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

835,728.520 NHFS Local 100.000000 0.00 0.00 0.00 835,728.521.000000

Base 100.000000 0.00 0.00 0.00 835,728.52

0.305% 31 Dec 20308611249L1 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,644,494.270 NHHM Local 100.000000 0.00 0.00 0.00 1,644,494.271.000000

Base 100.000000 0.00 0.00 0.00 1,644,494.27

0.289% 31 Dec 20308611249L1 30 Sep 2010 30 Sep 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,719.220 NHHO Local 100.000000 0.00 0.00 0.00 11,719.221.000000

Base 100.000000 0.00 0.00 0.00 11,719.22

8611249L1 Total

0.00 0.000.00631,740,731.910 Local 631,740,731.91

Base 0.00 0.00 0.00 631,740,731.91

US DOLLAR  Total

0.00Local631,740,731.910

0.00Base

0.00

0.00

0.00

0.00

631,740,731.91

631,740,731.91

CASH EQUIVALENTS  Total

631,740,731.910
Base 0.00 0.00 0.00 631,740,731.91

EQUITY
AUSTRALIAN DOLLAR

COMMON STOCK NPV600052906 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDMINCOR RESOURCES NL

161,636.000 NHEH Local 1.922400 0.00 310.73 0.00 310,418.321.037452

Base 1.853001 0.00 299.51 0.00 299,212.22
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COMMON STOCK NPV600384903 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDAWE LTD

174,854.000 NHEH Local 1.568200 0.00 274.21 0.00 273,931.831.037452

Base 1.511588 0.00 264.31 0.00 264,042.90

COMMON STOCK NPV603185901 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDMINARA RESOURCES LTD

193,681.000 NHEH Local 0.797200 0.00 154.40 0.00 154,248.091.037452

Base 0.768421 0.00 148.83 0.00 148,679.74

COMMON STOCK NPV606558005 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.AUST AND NZ BANKING GROUP

13,789.000 NHHJ Local 24.310300 0.00 167.61 0.00 335,047.121.033859

Base 23.514135 0.00 162.12 0.00 324,074.29

COMMON STOCK NPV606660009 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.AMCOR LIMITED

3,086.000 NHHJ Local 6.601798 0.00 10.19 0.00 20,362.961.033859

Base 6.385588 0.00 9.86 0.00 19,696.07

COMMON STOCK NPV607614005 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.WESTPAC BANKING CORP

16,337.000 NHHJ Local 24.022200 0.00 196.23 0.00 392,254.451.033859

Base 23.235470 0.00 189.80 0.00 379,408.07

COMMON STOCK NPV607624004 30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDBANK OF QUEENSLAND LIMITED

6,034.000 NHEH Local 11.231100 0.00 67.77 0.00 67,700.691.037452

Base 10.825657 0.00 65.32 0.00 65,256.70

COMMON STOCK NPV608625901 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.FORTESCUE METALS GROUP LTD

7,042.000 NHHJ Local 5.178300 0.00 18.23 0.00 36,447.361.033859

Base 5.008710 0.00 17.63 0.00 35,253.70

COMMON STOCK NPV608728903 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.TELSTRA CORPORATION LTD

24,133.000 NHHJ Local 2.685400 0.00 32.40 0.00 64,774.361.033859

Base 2.597453 0.00 31.34 0.00 62,652.99
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COMMON STOCK NPV609128905 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.BENDIGO AND ADELAIDE BANK

1,640.000 NHHJ Local 9.308701 0.00 7.63 0.00 15,258.641.033859

Base 9.003840 0.00 7.38 0.00 14,758.92

COMMON STOCK NPV612922906 28 Sep 2010 OPEN AUD/AU8 0.02ITG AUSTRALIA LTD.ASX LTD

865.000 NHHJ Local 33.337100 0.00 14.42 0.00 28,822.171.033859

Base 32.245306 0.00 13.95 0.00 27,878.24

COMMON STOCK NPV614469005 28 Sep 2010 OPEN AUD/AU8 0.04MACQUARIEEQUITIES LIMITED (SYDNEY)BHP BILLITON LTD

19,297.000 NHHJ Local 39.499900 0.00 762.23 0.00 761,467.341.033859

Base 38.206274 0.00 737.27 0.00 736,529.20

COMMON STOCK NPV616150009 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.CALTEX AUSTRALIA LTD

4,065.000 NHHJ Local 12.039200 0.00 24.47 0.00 48,914.881.033859

Base 11.644915 0.00 23.67 0.00 47,312.91

COMMON STOCK NPV618041909 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.COMPUTERSHARE LTD

1,080.000 NHHJ Local 10.037102 0.00 5.42 0.00 10,834.651.033859

Base 9.708386 0.00 5.24 0.00 10,479.81

30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTD

35,344.000 NHEH Local 9.806400 0.00 346.60 0.00 346,250.801.037452

Base 9.452389 0.00 334.09 0.00 333,751.15

618041909 Total

352.02 0.000.0036,424.000 Local 357,085.45

Base 0.00 339.33 0.00 344,230.96

COMMON STOCK NPV618549901 28 Sep 2010 OPEN AUD/AU8 0.02ITG AUSTRALIA LTD.CSL LTD

2,691.000 NHHJ Local 33.457298 0.00 45.02 0.00 89,988.571.033859

Base 32.361568 0.00 43.55 0.00 87,041.43
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MISC. NPV620088906 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.TRANSURBAN GROUP

4,808.000 NHHJ Local 5.046600 0.00 12.13 0.00 24,251.921.033859

Base 4.881323 0.00 11.73 0.00 23,457.67

COMMON STOCK NPV621179902 28 Sep 2010 OPEN AUD/AU8 0.03ITG AUSTRALIA LTD.COCHLEAR LTD

115.000 NHHJ Local 71.345739 0.00 4.10 0.00 8,200.661.033859

Base 69.009158 0.00 3.97 0.00 7,932.09

COMMON STOCK NPV621486901 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.ORIGIN ENERGY LTD

8,193.000 NHHJ Local 16.195001 0.00 66.34 0.00 132,619.301.033859

Base 15.664613 0.00 64.17 0.00 128,276.00

COMMON STOCK NPV621503002 28 Sep 2010 OPEN AUD/AU8 0.03ITG AUSTRALIA LTD.COMMONWEALTH BANK OF AUSTRAL

8,261.000 NHHJ Local 52.754200 0.00 217.90 0.00 435,584.551.033859

Base 51.026494 0.00 210.76 0.00 421,319.11

COMMON STOCK NPV622010007 28 Sep 2010 OPEN AUD/AU8 0.04ITG AUSTRALIA LTD.RIO TINTO LTD

1,971.000 NHHJ Local 76.958500 0.00 75.84 0.00 151,609.361.033859

Base 74.438100 0.00 73.36 0.00 146,644.14

MISC. NPV624730909 30 Sep 2010 OPEN AUD/AU8CSFB AUSTRALIA EQUITIES LTDAPA GROUP

52,909.000 NHEH Local 4.020000 0.00 212.69 0.00 212,481.491.037452

Base 3.874878 0.00 205.01 0.00 204,810.91

COMMON STOCK NPV625398904 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.ARISTOCRAT LEISURE LTD

3,654.000 NHHJ Local 3.646601 0.00 6.66 0.00 13,318.021.033859

Base 3.527174 0.00 6.44 0.00 12,881.85

COMMON STOCK NPV626799902 23 Aug 2010 23 Aug 2010 AUD/AU8MERGERARROW ENERGY LTD

37,828.000 NHHJ Local 4.700000 0.00 0.00 0.00 177,791.601.119695

Base 4.197572 0.00 0.00 0.00 158,785.74
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COMMON STOCK NPV627102908 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.INSURANCE AUSTRALIA GROUP

6,999.000 NHHJ Local 3.716900 0.00 13.01 0.00 26,001.571.033859

Base 3.595171 0.00 12.58 0.00 25,150.02

COMMON STOCK NPV628661001 30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDANSELL LTD

8,175.000 NHEH Local 13.281600 0.00 108.58 0.00 108,468.501.037452

Base 12.802134 0.00 104.66 0.00 104,552.79

COMMON STOCK NPV629372905 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.ONESTEEL LTD

2,604.000 NHHJ Local 3.016901 0.00 3.93 0.00 7,852.081.033859

Base 2.918097 0.00 3.80 0.00 7,594.92

COMMON STOCK NPV629749904 30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDIRESS MARKET TECHNOLOGY LTD

9,406.000 NHEH Local 8.536900 0.00 80.30 0.00 80,217.781.037452

Base 8.228718 0.00 77.40 0.00 77,321.92

COMMON STOCK NPV631771904 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.ENERGY RESOURCES OF AUST

1,146.000 NHHJ Local 13.684101 0.00 7.84 0.00 15,674.141.033859

Base 13.235945 0.00 7.58 0.00 15,160.81

COMMON STOCK NPV634926901 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.FOSTER S GROUP LTD

7,449.000 NHHJ Local 6.295500 0.00 23.45 0.00 46,871.731.033859

Base 6.089322 0.00 22.68 0.00 45,336.68

COMMON STOCK NPV635800006 30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDG.U.D. HOLDINGS LTD

7,897.000 NHEH Local 9.767600 0.00 77.13 0.00 77,057.611.037452

Base 9.414990 0.00 74.35 0.00 74,275.83

REIT NPV636586000 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.GPT GROUP

5,208.000 NHHJ Local 2.954000 0.00 7.69 0.00 15,376.741.033859

Base 2.857256 0.00 7.44 0.00 14,873.15
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COMMON STOCK NPV637500901 16 Aug 2010 19 Aug 2010 AUD/AU8 0.02UBS AGMACARTHUR COAL LTD

10,900.000 NHEG Local 12.529900 0.00 218.52 0.00 136,357.391.114206

Base 11.245587 0.00 196.12 0.00 122,380.77

17 Aug 2010 19 Aug 2010 AUD/AU8 0.02UBS AG

10,100.000 NHEG Local 12.641400 0.00 204.29 0.00 127,473.851.102961

Base 11.461330 0.00 185.22 0.00 115,574.21

637500901 Total

422.81 0.000.0021,000.000 Local 263,831.24

Base 0.00 381.34 0.00 237,954.98

COMMON STOCK NPV639782903 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.OZ MINERALS LTD

8,138.000 NHHJ Local 1.423000 0.00 5.79 0.00 11,574.581.033859

Base 1.376397 0.00 5.60 0.00 11,195.51

COMMON STOCK NPV640566907 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDPANORAMIC RESOURCES LTD

56,980.000 NHEH Local 2.739900 0.00 156.12 0.00 155,963.381.037452

Base 2.640990 0.00 150.48 0.00 150,333.10

MISC. NPV645694902 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.INTOLL GROUP

10,504.000 NHHJ Local 1.485200 0.00 7.80 0.00 15,592.741.033859

Base 1.436560 0.00 7.54 0.00 15,082.08

COMMON STOCK NPV645800004 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.ORICA LTD

1,007.000 NHHJ Local 25.714300 0.00 12.95 0.00 25,881.351.033859

Base 24.872154 0.00 12.53 0.00 25,033.73

COMMON STOCK NPV651122004 28 Sep 2010 OPEN AUD/AU8 0.02ITG AUSTRALIA LTD.LEIGHTON HOLDINGS LTD

742.000 NHHJ Local 34.295903 0.00 12.72 0.00 25,434.841.033859

Base 33.172708 0.00 12.30 0.00 24,601.85
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COMMON STOCK NPV653323907 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.BLUESCOPE STEEL LTD

8,473.000 NHHJ Local 2.275600 0.00 9.64 0.00 19,271.521.033859

Base 2.201074 0.00 9.32 0.00 18,640.38

MISC. NPV654362904 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.MAP GROUP

2,336.000 NHHJ Local 3.116002 0.00 3.64 0.00 7,275.341.033859

Base 3.013953 0.00 3.52 0.00 7,037.07

COMMON STOCK NPV656247905 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.WORLEYPARSONS LTD

1,433.000 NHHJ Local 22.621000 0.00 16.21 0.00 32,399.681.033859

Base 21.880160 0.00 15.68 0.00 31,338.59

COMMON STOCK NPV658508007 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.SUNCORP GROUP LTD

4,791.000 NHHJ Local 9.189401 0.00 22.01 0.00 44,004.411.033859

Base 8.888447 0.00 21.29 0.00 42,563.26

COMMON STOCK NPV659905004 16 Aug 2010 19 Aug 2010 AUD/AU8UBS AGMOLOPO ENERGY LTD

74,895.000 NHEG Local 1.121700 0.00 134.42 0.00 83,875.301.114206

Base 1.006726 0.00 120.64 0.00 75,278.09

17 Aug 2010 20 Aug 2010 AUD/AU8UBS AG

97,395.000 NHEG Local 1.138400 0.00 177.40 0.00 110,697.071.102961

Base 1.032131 0.00 160.84 0.00 100,363.54

18 Aug 2010 23 Aug 2010 AUD/AU8UBS AG

108,401.000 NHEG Local 1.135400 0.00 196.93 0.00 122,881.571.111914

Base 1.021122 0.00 177.11 0.00 110,513.56

19 Aug 2010 24 Aug 2010 AUD/AU8UBS AG

51,209.000 NHEG Local 1.101700 0.00 90.27 0.00 56,326.691.120072

Base 0.983597 0.00 80.59 0.00 50,288.45
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659905004 Total

599.02 0.000.00331,900.000 Local 373,780.63

Base 0.00 539.18 0.00 336,443.64

COMMON STOCK NPV660047903 16 Aug 2010 19 Aug 2010 AUD/AU8 0.02UBS AGMONADELPHOUS GROUP LTD

29,900.000 NHEG Local 14.168000 0.00 677.80 0.00 422,945.401.114206

Base 12.715781 0.00 608.33 0.00 379,593.54

17 Aug 2010 20 Aug 2010 AUD/AU8 0.02UBS AG

56,079.000 NHEG Local 14.456900 0.00 1,297.17 0.00 809,431.331.102961

Base 13.107354 0.00 1,176.08 0.00 733,871.22

18 Aug 2010 23 Aug 2010 AUD/AU8 0.02UBS AG

30,721.000 NHEG Local 14.484400 0.00 711.96 0.00 444,263.291.111914

Base 13.026547 0.00 640.30 0.00 399,548.25

30 Sep 2010 OPEN AUD/AU8 0.02CSFB AUSTRALIA EQUITIES LTD

7,674.000 NHEH Local 16.006701 0.00 122.84 0.00 122,712.581.037452

Base 15.428859 0.00 118.41 0.00 118,282.66

660047903 Total

2,809.77 0.000.00124,374.000 Local 1,799,352.60

Base 0.00 2,543.12 0.00 1,631,295.67

COMMON STOCK NPV661779900 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.AXA ASIA PACIFIC HOLDINGS

1,352.000 NHHJ Local 5.351200 0.00 3.62 0.00 7,231.201.033859

Base 5.175948 0.00 3.50 0.00 6,994.38

COMMON STOCK NPV662460005 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.NATIONAL AUSTRALIA BANK LTD

11,739.000 NHHJ Local 26.120800 0.00 153.32 0.00 306,478.751.033859

Base 25.265341 0.00 148.30 0.00 296,441.54
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COMMON STOCK NPV663710002 28 Sep 2010 OPEN AUD/AU8 0.02ITG AUSTRALIA LTD.NEWCREST MINING LTD

2,302.000 NHHJ Local 39.280600 0.00 45.21 0.00 90,378.731.033859

Base 37.994156 0.00 43.73 0.00 87,418.82

COMMON STOCK NPV665760005 30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDOIL SEARCH LTD

17,443.000 NHEH Local 6.150400 0.00 107.28 0.00 107,174.151.037452

Base 5.928371 0.00 103.41 0.00 103,305.16

COMMON STOCK NPV666846902 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.PALADIN ENERGY LTD

8,854.000 NHHJ Local 3.707200 0.00 16.41 0.00 32,807.141.033859

Base 3.585789 0.00 15.87 0.00 31,732.70

COMMON STOCK NPV667304901 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.INCITEC PIVOT LTD

8,243.000 NHHJ Local 3.565600 0.00 14.70 0.00 29,376.541.033859

Base 3.448826 0.00 14.22 0.00 28,414.45

COMMON STOCK NPV669374902 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.TOLL HOLDINGS LTD

2,709.000 NHHJ Local 6.569502 0.00 8.90 0.00 17,787.881.033859

Base 6.354350 0.00 8.61 0.00 17,205.32

COMMON STOCK NPV670262906 30 Sep 2010 OPEN AUD/AU8 0.02JP MORGANSECURITIES AUSTRALIA LTDJB HI FI LTD

11,566.000 NHEH Local 21.024500 0.00 243.17 0.00 242,926.201.037452

Base 20.265516 0.00 234.39 0.00 234,156.57

COMMON STOCK NPV670995901 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.AMP LTD

8,365.000 NHHJ Local 5.231299 0.00 21.88 0.00 43,737.941.033859

Base 5.059973 0.00 21.16 0.00 42,305.52

COMMON STOCK NPV671439909 30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDIOOF HOLDINGS LTD

54,823.000 NHEH Local 6.758000 0.00 370.49 0.00 370,123.341.037452

Base 6.514036 0.00 357.12 0.00 356,761.89
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COMMON STOCK NPV671574002 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.QBE INSURANCE GROUP LTD

4,505.000 NHHJ Local 17.570700 0.00 39.58 0.00 79,116.421.033859

Base 16.995258 0.00 38.28 0.00 76,525.35

COMMON STOCK NPV677670002 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.SANTOS LTD

7,561.000 NHHJ Local 13.043100 0.00 49.31 0.00 98,569.571.033859

Base 12.615937 0.00 47.70 0.00 95,341.41

REIT NPV685085003 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.STOCKLAND

5,574.000 NHHJ Local 3.889500 0.00 10.84 0.00 21,669.231.033859

Base 3.762118 0.00 10.48 0.00 20,959.56

COMMON STOCK NPV687326900 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.TABCORP HOLDINGS LTD

4,974.000 NHHJ Local 6.956000 0.00 17.30 0.00 34,581.841.033859

Base 6.728190 0.00 16.73 0.00 33,449.28

COMMON STOCK NPV694883000 28 Sep 2010 OPEN AUD/AU8 0.02ITG AUSTRALIA LTD.WESFARMERS LTD

4,827.000 NHHJ Local 34.286400 0.00 82.75 0.00 165,417.701.033859

Base 33.163516 0.00 80.04 0.00 160,000.25

COMMON STOCK NPV694943903 30 Sep 2010 OPEN AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDWEST AUSTRALIAN NEWSPAPERS

11,100.000 NHEH Local 7.190400 0.00 79.81 0.00 79,733.631.037452

Base 6.930827 0.00 76.93 0.00 76,855.25

COMMON STOCK NPV696374909 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDMOUNT GIBSON IRON LTD

82,716.000 NHEH Local 1.746900 0.00 144.50 0.00 144,352.081.037452

Base 1.683837 0.00 139.28 0.00 139,140.97

COMMON STOCK NPV697972008 28 Sep 2010 OPEN AUD/AU8 0.02ITG AUSTRALIA LTD.WOODSIDE PETROLEUM LTD

3,701.000 NHHJ Local 44.890600 0.00 83.07 0.00 166,057.041.033859

Base 43.420428 0.00 80.35 0.00 160,618.65



Prepared by State StreetPage 575

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPV698123908 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.WOOLWORTHS LTD

5,849.000 NHHJ Local 29.543401 0.00 86.40 0.00 172,712.951.033859

Base 28.575851 0.00 83.57 0.00 167,056.58

985FSH900 01 Sep 2010 01 Sep 2010 AUD/AU8LAPSED RIGHTSIVANHOE AUSTRALIA LIMITED

24,452.000 NHEG Local 0.000000 0.00 0.00 0.00 0.001.123530

Base 0.000000 0.00 0.00 0.00 0.00

RTS EXP(30JUL10)989ZVV907 30 Jul 2010 03 Aug 2010 AUD/AU8LAPSED RIGHTSBORAL LIMITED RTS

105.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.108640

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKACI006167 28 Sep 2010 OPEN AUD/AU8MERRILL LYNCH PEIRCE FENNER AND SDART ENERGY LTD

18,914.000 NHHJ Local 1.080800 0.00 20.44 0.00 20,421.811.033859

Base 1.045404 0.00 19.77 0.00 19,752.99

REIT NPVB01BTX901 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.WESTFIELD GROUP

9,286.000 NHHJ Local 12.431700 0.00 57.72 0.00 115,383.051.033859

Base 12.024560 0.00 55.83 0.00 111,604.24

REIT NPVB03FYZ909 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.GOODMAN GROUP

13,532.000 NHHJ Local 0.655700 0.00 4.44 0.00 8,868.491.033859

Base 0.634226 0.00 4.29 0.00 8,578.05

COMMON STOCK NPVB0CRCP909 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.TATTS GROUP LTD

10,055.000 NHHJ Local 2.384700 0.00 11.99 0.00 23,966.171.033859

Base 2.306601 0.00 11.60 0.00 23,181.28

COMMON STOCK NPVB0LCW7900 28 Sep 2010 OPEN AUD/AU8 0.01ITG AUSTRALIA LTD.SIMS METAL MANAGEMENT LTD

655.000 NHHJ Local 18.154200 0.00 5.95 0.00 11,885.051.033859

Base 17.559648 0.00 5.76 0.00 11,495.81
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NPV (STAPLED)B15F6S902 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDCHARTER HALL GROUP

810,326.000 NHEH Local 0.595000 0.00 482.14 0.00 481,661.831.037452

Base 0.573521 0.00 464.73 0.00 464,273.85

COMMON STOCK NPVB1FJ0C904 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.BRAMBLES LTD

5,586.000 NHHJ Local 6.259699 0.00 17.48 0.00 34,949.201.033859

Base 6.054693 0.00 16.91 0.00 33,804.61

COMMON STOCK NPVB1PPRK902 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDBOART LONGYEAR GROUP

160,543.000 NHEH Local 3.166900 0.00 508.42 0.00 507,915.211.037452

Base 3.052575 0.00 490.07 0.00 489,579.48

COMMON STOCK NPVB1XK7G905 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDPLATINUM ASSET MANAGEMENT

50,885.000 NHEH Local 4.959300 0.00 252.35 0.00 252,101.631.037452

Base 4.780269 0.00 243.24 0.00 243,000.77

COMMON STOCK NPVB1YC5L903 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.ASCIANO LTD

4,880.000 NHHJ Local 1.638600 0.00 4.00 0.00 7,992.371.033859

Base 1.584936 0.00 3.87 0.00 7,730.62

COMMON STOCK NPVB23XW7900 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDNRW HOLDINGS LTD

161,696.000 NHEH Local 1.750900 0.00 283.11 0.00 282,830.421.037452

Base 1.687693 0.00 272.89 0.00 272,620.25

COMMON STOCK NPVB28YTC906 28 Sep 2010 OPEN AUD/AU8 0.02ITG AUSTRALIA LTD.MACQUARIE GROUP LTD

1,348.000 NHHJ Local 37.353800 0.00 25.18 0.00 50,327.741.033859

Base 36.130459 0.00 24.36 0.00 48,679.50

COMMON STOCK NPVB29150909 28 Sep 2010 OPEN AUD/AU8 0.02ITG AUSTRALIA LTD.WESFARMERS LTD PPS

578.000 NHHJ Local 34.493600 0.00 9.97 0.00 19,927.331.033859

Base 33.363931 0.00 9.64 0.00 19,274.71



Prepared by State StreetPage 577

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPVB29LCJ906 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.CROWN LTD

1,748.000 NHHJ Local 8.361500 0.00 7.31 0.00 14,608.591.033859

Base 8.087660 0.00 7.07 0.00 14,130.16

COMMON STOCKB3VL4P904 28 Sep 2010 OPEN AUD/AU8ITG AUSTRALIA LTD.DULUXGROUP LTD

8,649.000 NHHJ Local 2.737800 0.00 11.84 0.00 23,667.391.033859

Base 2.648137 0.00 11.45 0.00 22,892.28

COMMON STOCKB3WQLK904 21 Jul 2010 22 Jul 2010 AUD/AU8NEW TO ORD NON CASHBORAL LTD

3.000 NHHJ Local 4.100000 0.00 0.00 0.00 12.301.143123

Base 3.586667 0.00 0.00 0.00 10.76

COMMON STOCKB50YPZ900 30 Sep 2010 OPEN AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDMYER HOLDINGS LTD

136,157.000 NHEH Local 3.785700 0.00 515.45 0.00 514,934.101.037452

Base 3.649036 0.00 496.84 0.00 496,344.99

COMMON STOCK NPVB5M737901 01 Jul 2010 06 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)SOUTHERN CROSS MEDIA GROUP

1,000.000 NHHV Local 1.651000 0.00 0.83 0.00 1,650.171.193460

Base 1.383373 0.00 0.70 0.00 1,382.68

08 Jul 2010 13 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

3,800.000 NHHV Local 1.724600 0.00 3.28 0.00 6,550.201.149161

Base 1.500747 0.00 2.85 0.00 5,699.98

09 Jul 2010 14 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,000.000 NHHV Local 1.738200 0.00 0.87 0.00 1,737.331.142596

Base 1.521273 0.00 0.76 0.00 1,520.51

14 Jul 2010 19 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,000.000 NHHV Local 1.777600 0.00 0.89 0.00 1,776.711.129624

Base 1.573621 0.00 0.79 0.00 1,572.83
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16 Jul 2010 21 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

7,400.000 NHHV Local 1.745700 0.00 6.46 0.00 12,911.721.148699

Base 1.519719 0.00 5.62 0.00 11,240.30

20 Jul 2010 23 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

3,000.000 NHHV Local 1.706000 0.00 2.56 0.00 5,115.441.137915

Base 1.499233 0.00 2.25 0.00 4,495.45

21 Jul 2010 26 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

5,200.000 NHHV Local 1.714000 0.00 4.46 0.00 8,908.341.133594

Base 1.512005 0.00 3.93 0.00 7,858.49

22 Jul 2010 27 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,100.000 NHHV Local 1.681500 0.00 0.92 0.00 1,848.731.120951

Base 1.500066 0.00 0.82 0.00 1,649.25

23 Jul 2010 28 Jul 2010 AUD/AU8J.P. MORGAN CLEARING CORP.

40,000.000 NHHV Local 1.740000 0.00 69.60 0.00 69,530.401.117818

Base 1.556604 0.00 62.26 0.00 62,201.90

23 Jul 2010 28 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

3,000.000 NHHV Local 1.771300 0.00 2.66 0.00 5,311.241.117818

Base 1.584605 0.00 2.38 0.00 4,751.44

26 Jul 2010 29 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

2,300.000 NHHV Local 1.801000 0.00 2.07 0.00 4,140.231.110864

Base 1.621261 0.00 1.86 0.00 3,727.04

27 Jul 2010 30 Jul 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,000.000 NHHV Local 1.830000 0.00 0.92 0.00 1,829.081.109139

Base 1.649928 0.00 0.83 0.00 1,649.10

28 Jul 2010 03 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

2,700.000 NHHV Local 1.841300 0.00 2.49 0.00 4,969.021.120134

Base 1.643821 0.00 2.22 0.00 4,436.09
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29 Jul 2010 04 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,600.000 NHHV Local 1.826500 0.00 1.46 0.00 2,920.941.113834

Base 1.639831 0.00 1.31 0.00 2,622.42

30 Jul 2010 05 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,000.000 NHHV Local 1.838400 0.00 0.92 0.00 1,837.481.104606

Base 1.664304 0.00 0.83 0.00 1,663.47

02 Aug 2010 05 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

3,000.000 NHHV Local 1.852100 0.00 2.78 0.00 5,553.521.094811

Base 1.691708 0.00 2.54 0.00 5,072.58

03 Aug 2010 06 Aug 2010 AUD/AU8J.P. MORGAN CLEARING CORP.

22,100.000 NHHV Local 1.875000 0.00 41.44 0.00 41,396.061.093075

Base 1.715344 0.00 37.91 0.00 37,871.20

03 Aug 2010 06 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

4,700.000 NHHV Local 1.902500 0.00 4.47 0.00 8,937.281.093075

Base 1.740503 0.00 4.09 0.00 8,176.27

04 Aug 2010 09 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,000.000 NHHV Local 1.908300 0.00 0.95 0.00 1,907.351.091822

Base 1.747812 0.00 0.87 0.00 1,746.94

05 Aug 2010 10 Aug 2010 AUD/AU8J.P. MORGAN CLEARING CORP.

36,900.000 NHHV Local 1.927500 0.00 71.12 0.00 71,053.631.095350

Base 1.759712 0.00 64.93 0.00 64,868.43

06 Aug 2010 11 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

2,900.000 NHHV Local 1.927900 0.00 2.80 0.00 5,588.111.091346

Base 1.766534 0.00 2.57 0.00 5,120.38

09 Aug 2010 12 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

2,800.000 NHHV Local 1.884200 0.00 2.64 0.00 5,273.121.090750

Base 1.727435 0.00 2.42 0.00 4,834.40
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10 Aug 2010 13 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

2,000.000 NHHV Local 1.875000 0.00 1.87 0.00 3,748.131.100715

Base 1.703438 0.00 1.70 0.00 3,405.18

11 Aug 2010 16 Aug 2010 AUD/AU8UBS SECURITIES ASIA LTD

1,000.000 NHHV Local 1.843300 0.00 0.92 0.00 1,842.381.110556

Base 1.659799 0.00 0.83 0.00 1,658.97

12 Aug 2010 17 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

2,000.000 NHHV Local 1.837500 0.00 1.84 0.00 3,673.161.115636

Base 1.647043 0.00 1.65 0.00 3,292.44

13 Aug 2010 18 Aug 2010 AUD/AU8UBS SECURITIES ASIA LTD

13,000.000 NHHV Local 1.811900 0.00 11.78 0.00 23,542.921.116819

Base 1.622376 0.00 10.55 0.00 21,080.34

16 Aug 2010 19 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

5,100.000 NHHV Local 1.830600 0.00 4.67 0.00 9,331.391.114206

Base 1.642964 0.00 4.19 0.00 8,374.92

17 Aug 2010 20 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

3,900.000 NHHV Local 1.843300 0.00 3.59 0.00 7,185.281.102961

Base 1.671229 0.00 3.25 0.00 6,514.54

26 Aug 2010 31 Aug 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

4,700.000 NHHV Local 1.733000 0.00 4.07 0.00 8,141.031.125873

Base 1.539250 0.00 3.61 0.00 7,230.86

30 Aug 2010 02 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

1,000.000 NHHV Local 1.785800 0.00 0.89 0.00 1,784.911.118693

Base 1.596327 0.00 0.80 0.00 1,595.53

31 Aug 2010 03 Sep 2010 AUD/AU8J.P. MORGAN CLEARING CORP.

53,600.000 NHHV Local 1.782500 0.00 95.54 0.00 95,446.461.122209

Base 1.588385 0.00 85.14 0.00 85,052.30
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31 Aug 2010 03 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

6,400.000 NHHV Local 1.813000 0.00 5.80 0.00 11,597.401.122209

Base 1.615564 0.00 5.17 0.00 10,334.44

01 Sep 2010 06 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

11,500.000 NHHV Local 1.933700 0.00 11.12 0.00 22,226.431.099687

Base 1.758409 0.00 10.11 0.00 20,211.60

02 Sep 2010 07 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

9,600.000 NHHV Local 1.977600 0.00 9.49 0.00 18,975.471.098539

Base 1.800209 0.00 8.64 0.00 17,273.37

07 Sep 2010 10 Sep 2010 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

4,200.000 NHHV Local 1.996400 0.00 4.19 0.00 8,380.691.093912

Base 1.825010 0.00 3.83 0.00 7,661.21

08 Sep 2010 13 Sep 2010 AUD/AU8UBS SECURITIES ASIA LTD

4,800.000 NHHV Local 2.050100 0.00 4.92 0.00 9,835.561.088850

Base 1.882812 0.00 4.52 0.00 9,032.98

09 Sep 2010 14 Sep 2010 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

4,600.000 NHHV Local 2.029200 0.00 3.73 0.00 9,330.591.081432

Base 1.876401 0.00 3.45 0.00 8,628.00

10 Sep 2010 15 Sep 2010 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

1,800.000 NHHV Local 2.036400 0.00 1.47 0.00 3,664.051.080264

Base 1.885095 0.00 1.36 0.00 3,391.81

13 Sep 2010 16 Sep 2010 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

2,300.000 NHHV Local 2.005700 0.00 1.85 0.00 4,611.261.068433

Base 1.877235 0.00 1.73 0.00 4,315.91

B5M737901 Total

394.33 0.000.00280,000.000 Local 514,063.21

Base 0.00 355.27 0.00 463,215.55
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AUSTRALIAN DOLLAR  Total

0.00Local3,361,476.000

0.00Base

0.00

0.00

11,624.29

10,958.96

12,360,209.81

11,740,775.38

BRAZILIAN REAL

COMMON STOCK NPV203699905 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SBRF   BRASIL FOODS SA

6,193.000 NHHJ Local 25.051500 0.00 333.56 53.52 154,756.861.708800

Base 14.660288 0.00 195.20 31.32 90,564.64

COMMON STOCK NPV218985901 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SCYRELA BRAZIL REALTY SA EMP

7,508.000 NHHJ Local 24.815300 0.00 400.57 64.28 185,848.421.708800

Base 14.522062 0.00 234.42 37.62 108,759.61

COMMON STOCK NPV219369907 28 Sep 2010 BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SUSINAS SIDERURGICAS DE MINAS

2,835.000 NHHJ Local 25.247901 0.00 153.89 24.69 71,399.221.708800

Base 14.775223 0.00 90.06 14.45 41,783.25

28 Sep 2010 CANCEL BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND S

-2,835.000 NHHJ Local 25.247901 0.00 -153.89 -24.69 -71,399.221.708800

Base 14.775223 0.00 -90.06 -14.45 -41,783.25

28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND S

2,835.000 NHHJ Local 25.247901 0.00 153.89 24.69 71,399.221.706950

Base 14.791236 0.00 90.15 14.46 41,828.54

219369907 Total

153.89 24.690.002,835.000 Local 71,399.22

Base 0.00 90.15 14.46 41,828.54

COMMON STOCK NPV219628005 28 Sep 2010 OPEN BRL/BR3 0.07MERRILL LYNCH PEIRCE FENNER AND SVALE SA

7,052.000 NHHJ Local 51.828900 0.00 785.82 126.10 364,585.481.708800

Base 30.330583 0.00 459.87 73.79 213,357.61



Prepared by State StreetPage 583

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

PREFERENCE225712900 28 Sep 2010 OPEN BRL/BR3 0.06MERRILL LYNCH PEIRCE FENNER AND SVALE SA PREF A

13,485.000 NHHJ Local 45.690900 0.00 1,324.70 212.57 614,604.521.708800

Base 26.738588 0.00 775.22 124.40 359,670.25

PREFERENCE229258900 28 Sep 2010 OPEN BRL/BR3 0.01MERRILL LYNCH PEIRCE FENNER AND STIM PARTICIPACOES SA PREF

2,647.000 NHHJ Local 5.519101 0.00 31.41 5.04 14,572.611.708800

Base 3.229811 0.00 18.38 2.95 8,527.98

PREFERENCE230844003 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SCENTRAIS ELETRICAS BRAS PR B

734.000 NHHJ Local 25.301000 0.00 39.93 6.41 18,524.591.708800

Base 14.806297 0.00 23.37 3.75 10,840.70

COMMON STOCK NPV231112905 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SCENTRAIS ELETRICAS BRASILIER

1,588.000 NHHJ Local 21.683501 0.00 74.03 11.88 34,347.491.708800

Base 12.689315 0.00 43.32 6.95 20,100.36

PREFERENCE232449900 28 Sep 2010 OPEN BRL/BR3 0.05MERRILL LYNCH PEIRCE FENNER AND STAM SA PREF

317.000 NHHJ Local 38.305500 0.00 26.11 4.19 12,112.541.708800

Base 22.416608 0.00 15.28 2.45 7,088.33

PREFERENCE236197901 28 Sep 2010 OPEN BRL/BR3 0.26MERRILL LYNCH PEIRCE FENNER AND SCIA DE BEBIDAS DAS AME PREF

1,229.000 NHHJ Local 205.350000 0.00 542.61 87.07 251,745.471.708800

Base 120.172051 0.00 317.54 50.95 147,322.96

PREFERENCE238600902 28 Sep 2010 BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SUSINAS SIDER MINAS GER PF A

3,586.000 NHHJ Local 22.927600 0.00 176.77 28.37 82,013.231.708800

Base 13.417369 0.00 103.45 16.60 47,994.63

28 Sep 2010 CANCEL BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND S

-3,586.000 NHHJ Local 22.927600 0.00 -176.77 -28.37 -82,013.231.708800

Base 13.417369 0.00 -103.45 -16.60 -47,994.63
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28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND S

3,586.000 NHHJ Local 22.927600 0.00 176.77 28.37 82,013.231.706950

Base 13.431911 0.00 103.56 16.62 48,046.65

238600902 Total

176.77 28.370.003,586.000 Local 82,013.23

Base 0.00 103.56 16.62 48,046.65

PREFERENCE245877006 28 Sep 2010 OPEN BRL/BR3 0.02MERRILL LYNCH PEIRCE FENNER AND SITAUSA INVESTIMENTOS ITAU PR

16,289.000 NHHJ Local 12.464800 0.00 436.53 70.05 202,532.551.708800

Base 7.294476 0.00 255.46 40.99 118,523.26

PREFERENCE251671905 28 Sep 2010 OPEN BRL/BR3 0.02MERRILL LYNCH PEIRCE FENNER AND SLOJAS AMERICANAS SA PREF

3,559.000 NHHJ Local 15.824600 0.00 121.09 19.43 56,179.231.708800

Base 9.260651 0.00 70.86 11.37 32,876.42

COMMON STOCK NPV264544909 28 Sep 2010 OPEN BRL/BR3 0.02MERRILL LYNCH PEIRCE FENNER AND SGERDAU S.A.

2,672.000 NHHJ Local 17.546501 0.00 100.80 16.18 46,767.271.708800

Base 10.268318 0.00 58.99 9.47 27,368.49

PREFERENCE264551904 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SGERDAU SA PREF

1,803.000 NHHJ Local 23.176400 0.00 89.84 14.42 41,682.791.708800

Base 13.562968 0.00 52.57 8.44 24,393.02

PREFERENCE264886904 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SMETALURGICA GERDAU SA PREF

413.000 NHHJ Local 27.610702 0.00 24.52 3.93 11,374.771.708800

Base 16.157948 0.00 14.35 2.30 6,656.58

PREFERENCE281334904 28 Sep 2010 OPEN BRL/BR3 0.01MERRILL LYNCH PEIRCE FENNER AND SINDS KLABIN PAPEL E CELU PRF

3,098.000 NHHJ Local 4.865500 0.00 32.41 5.20 15,035.711.708800

Base 2.847320 0.00 18.97 3.04 8,798.99
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COMMON STOCK NPV283214005 09 Sep 2010 14 Sep 2010 BRL/BR3 0.07GOLDMAN SACHS + COSOUZA CRUZ SA

7,700.000 NHHP Local 83.604200 0.00 965.63 222.09 642,564.621.726100

Base 48.435317 0.00 559.43 128.67 372,263.84

10 Sep 2010 15 Sep 2010 BRL/BR3 0.07GOLDMAN SACHS + CO

22,912.000 NHHP Local 83.798100 0.00 2,879.97 662.39 1,916,439.701.719400

Base 48.736827 0.00 1,674.99 385.24 1,114,597.94

28 Sep 2010 OPEN BRL/BR3 0.11MERRILL LYNCH PEIRCE FENNER AND S

1,153.000 NHHJ Local 86.106600 0.00 213.45 34.25 99,033.211.708800

Base 50.390098 0.00 124.91 20.04 57,954.83

283214005 Total

4,059.05 918.730.0031,765.000 Local 2,658,037.53

Base 0.00 2,359.33 533.95 1,544,816.61

COMMON STOCK NPV284097904 28 Sep 2010 OPEN BRL/BR3 0.05MERRILL LYNCH PEIRCE FENNER AND SCCR SA

1,077.000 NHHJ Local 42.880604 0.00 99.29 15.93 46,067.191.708800

Base 25.093986 0.00 58.11 9.32 26,958.80

EX DATE 02AUG10985CFL902 14 Sep 2010 14 Sep 2010 BRL/BR3RIGHTS EXERCISEDTAM SA RTS

101.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.715200

Base 0.000000 0.00 0.00 0.00 0.00

PREFERENCEB00FM5901 28 Sep 2010 OPEN BRL/BR3 0.04MERRILL LYNCH PEIRCE FENNER AND SBANCO BRADESCO SA PREF

12,079.000 NHHJ Local 32.558000 0.00 845.53 135.68 392,286.871.708800

Base 19.053137 0.00 494.81 79.40 229,568.63

COMMON STOCK NPVB014K5907 28 Sep 2010 OPEN BRL/BR3 0.06MERRILL LYNCH PEIRCE FENNER AND SNATURA COSMETICOS SA

2,370.000 NHHJ Local 46.479900 0.00 236.84 38.00 109,882.521.708800

Base 27.200316 0.00 138.60 22.24 64,303.91
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COMMON STOCK NPVB019KX905 28 Sep 2010 OPEN BRL/BR3 0.04MERRILL LYNCH PEIRCE FENNER AND SCIA SIDERURGICA NACIONAL SA

3,402.000 NHHJ Local 29.057299 0.00 212.53 34.10 98,606.301.708800

Base 17.004506 0.00 124.37 19.96 57,705.00

PREFERENCEB01SCS903 28 Sep 2010 OPEN BRL/BR3 0.05MERRILL LYNCH PEIRCE FENNER AND SBRADESPAR SA  PREF

2,300.000 NHHJ Local 40.714300 0.00 201.33 32.31 93,409.251.708800

Base 23.826252 0.00 117.82 18.91 54,663.65

COMMON STOCK NPVB02PDQ901 28 Sep 2010 OPEN BRL/BR3 0.04MERRILL LYNCH PEIRCE FENNER AND STELE NORTE LESTE PART

339.000 NHHJ Local 32.007611 0.00 23.33 3.74 10,823.511.708800

Base 18.731046 0.00 13.65 2.19 6,333.98

PREFERENCEB02PDW908 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND STELE NORTE LESTE PART PREF

1,074.000 NHHJ Local 24.322700 0.00 56.16 9.01 26,057.411.708800

Base 14.233790 0.00 32.87 5.27 15,248.95

COMMON STOCK NPVB031NN909 28 Sep 2010 OPEN BRL/BR3 0.05MERRILL LYNCH PEIRCE FENNER AND SCPFL ENERGIA SA

664.000 NHHJ Local 38.643705 0.00 55.17 8.85 25,595.401.708800

Base 22.614528 0.00 32.29 5.18 14,978.58

PREFERENCEB037HR904 28 Sep 2010 OPEN BRL/BR3 0.05MERRILL LYNCH PEIRCE FENNER AND SITAU UNIBANCO HOLDING SA

11,810.000 NHHJ Local 38.706400 0.00 982.81 157.71 455,982.061.708800

Base 22.651217 0.00 575.15 92.29 266,843.43

COMMON STOCK NPVB04M7D902 28 Sep 2010 OPEN BRL/BR3 0.04MERRILL LYNCH PEIRCE FENNER AND SFIBRIA CELULOSE SA

837.000 NHHJ Local 29.473704 0.00 53.04 8.51 24,607.941.708800

Base 17.248188 0.00 31.04 4.98 14,400.71

UNIT NPVB06QT3909 28 Sep 2010 OPEN BRL/BR3 0.02MERRILL LYNCH PEIRCE FENNER AND SALL AMERICA LATINA LOGISTICA

2,658.000 NHHJ Local 17.381400 0.00 99.33 15.94 46,084.491.708800

Base 10.171699 0.00 58.13 9.33 26,968.92



Prepared by State StreetPage 587

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

PREFERENCEB0774N903 28 Sep 2010 OPEN BRL/BR3 0.02MERRILL LYNCH PEIRCE FENNER AND SBRASKEM SA PREF A

2,511.000 NHHJ Local 16.493202 0.00 89.04 14.29 41,311.101.708800

Base 9.651921 0.00 52.11 8.36 24,175.50

COMMON STOCK NPVB07C76906 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND STRACTEBEL ENERGIA SA

668.000 NHHJ Local 24.744300 0.00 35.54 5.70 16,487.951.708800

Base 14.480513 0.00 20.80 3.34 9,648.85

PREFERENCEB07C7D901 28 Sep 2010 OPEN BRL/BR3 0.06MERRILL LYNCH PEIRCE FENNER AND SVIVO PARTICIPACOES SA PREF

370.000 NHHJ Local 46.929600 0.00 37.33 5.99 17,320.631.708800

Base 27.463483 0.00 21.85 3.51 10,136.14

COMMON STOCK NPVB0CGYD906 28 Sep 2010 OPEN BRL/BR3 0.07MERRILL LYNCH PEIRCE FENNER AND SLOJAS RENNER S.A.

1,234.000 NHHJ Local 57.005300 0.00 151.24 24.27 70,169.031.708800

Base 33.359843 0.00 88.51 14.20 41,063.34

COMMON STOCK NPVB0P72G900 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SCOSAN SA INDUSTRIA COMERCIO

1,008.000 NHHJ Local 25.187401 0.00 54.59 8.76 25,325.551.708800

Base 14.739818 0.00 31.95 5.13 14,820.66

COMMON STOCK NPVB16FPG906 28 Sep 2010 OPEN BRL/BR3 0.01MERRILL LYNCH PEIRCE FENNER AND SEMBRAER SA

5,314.000 NHHJ Local 11.879599 0.00 135.73 21.78 62,970.681.708800

Base 6.952013 0.00 79.43 12.75 36,850.82

PREFERENCEB17MHG909 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SCIA ENERGETICA DE SP PREF B

1,707.000 NHHJ Local 25.044500 0.00 91.91 14.75 42,644.301.708800

Base 14.656191 0.00 53.79 8.63 24,955.70

COMMON STOCK NPVB19RPM904 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SOGX PETROLEO E GAS PARTICIPA

8,659.000 NHHJ Local 20.288300 0.00 377.70 60.61 175,238.081.708800

Base 11.872835 0.00 221.03 35.47 102,550.37
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COMMON STOCK NPVB1LH3Y900 28 Sep 2010 OPEN BRL/BR3 0.04MERRILL LYNCH PEIRCE FENNER AND SB2W COM GLOBAL DO VAREJO

954.000 NHHJ Local 31.273103 0.00 64.14 10.29 29,760.111.708800

Base 18.301207 0.00 37.54 6.02 17,415.79

PREFERENCEB1XFXG907 28 Sep 2010 OPEN BRL/BR3 0.01MERRILL LYNCH PEIRCE FENNER AND SBRASIL TELECOM SA PREFERENCE

779.000 NHHJ Local 11.398203 0.00 19.09 3.06 8,857.051.708800

Base 6.670297 0.00 11.17 1.79 5,183.20

PREFERENCEB1YBRG902 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SCIA ENERGETICA MINAS GER PRF

1,570.000 NHHJ Local 26.434200 0.00 89.23 14.32 41,398.141.708800

Base 15.469452 0.00 52.22 8.38 24,226.44

COMMON STOCK NPVB1YCHL900 28 Sep 2010 OPEN BRL/BR3 0.05MERRILL LYNCH PEIRCE FENNER AND SCIA SANEAMENTO BASICO DE SP

322.000 NHHJ Local 36.371708 0.00 25.18 4.04 11,682.471.708800

Base 21.284941 0.00 14.74 2.36 6,836.65

COMMON STOCK NPVB1Z8B6907 28 Sep 2010 OPEN BRL/BR3 0.03MERRILL LYNCH PEIRCE FENNER AND SREDECARD SA

1,566.000 NHHJ Local 26.092203 0.00 87.85 14.10 40,758.441.708800

Base 15.269314 0.00 51.41 8.25 23,852.08

COMMON STOCK NPVB235JN901 28 Sep 2010 OPEN BRL/BR3 0.02MERRILL LYNCH PEIRCE FENNER AND SMRV ENGENHARIA

18,267.000 NHHJ Local 16.647100 0.00 653.80 104.91 303,333.871.708800

Base 9.741983 0.00 382.61 61.39 177,512.80

COMMON STOCK NPVB2RHNV906 28 Sep 2010 OPEN BRL/BR3 0.02MERRILL LYNCH PEIRCE FENNER AND SBM+FBOVESPA SA

9,079.000 NHHJ Local 14.368200 0.00 280.47 45.00 130,123.421.708800

Base 8.408357 0.00 164.13 26.33 76,149.01

RECEIPTB3YQ86908 28 Sep 2010 OPEN BRL/BR3 0.25MERRILL LYNCH PEIRCE FENNER AND SCIA DE BEBIDAS DAS AMER RCT

80.000 NHHJ Local 200.500000 0.00 34.49 5.53 15,999.981.708800

Base 117.333801 0.00 20.18 3.24 9,363.28
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GLOBAL DEPOSITORY REB44PRR904 01 Jul 2010 BRL/BR3CONVERSION NON CASHITAUSA INV SA

953.000 NHHJ Local 9.500000 0.00 0.00 0.00 9,053.501.813446

Base 5.238646 0.00 0.00 0.00 4,992.43

01 Jul 2010 CANCEL BRL/BR3CONVERSION NON CASH

-953.000 NHHJ Local 9.500000 0.00 0.00 0.00 -9,053.501.813446

Base 5.238646 0.00 0.00 0.00 -4,992.43

01 Jul 2010 06 Jul 2010 BRL/BR3CONVERSION NON CASH

953.000 NHHJ Local 9.500000 0.00 0.00 0.00 9,053.501.813446

Base 5.238646 0.00 0.00 0.00 4,992.43

B44PRR904 Total

0.00 0.000.00953.000 Local 9,053.50

Base 0.00 0.00 0.00 4,992.43

RECEIPTB4QKP9903 14 Jul 2010 BRL/BR3NEW TO ORD NON CASHCETIP SA BALCAO ORGANIZADO R

856.000 NHHP Local 12.930000 0.00 0.00 0.00 11,068.081.794087

Base 7.207009 0.00 0.00 0.00 6,169.20

14 Jul 2010 CANCEL BRL/BR3NEW TO ORD NON CASH

-856.000 NHHP Local 12.930000 0.00 0.00 0.00 -11,068.081.794087

Base 7.207009 0.00 0.00 0.00 -6,169.20

14 Jul 2010 19 Jul 2010 BRL/BR3NEW TO ORD NON CASH

856.000 NHHP Local 12.930000 0.00 0.00 0.00 11,068.081.794087

Base 7.207009 0.00 0.00 0.00 6,169.20

B4QKP9903 Total

0.00 0.000.00856.000 Local 11,068.08

Base 0.00 0.00 0.00 6,169.20
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COMMON STOCK BRL1.B614LY900 28 Sep 2010 OPEN BRL/BR3 0.02MERRILL LYNCH PEIRCE FENNER AND SCIELO SA

6,060.000 NHHJ Local 14.636300 0.00 190.70 30.60 88,474.681.708800

Base 8.565250 0.00 111.60 17.91 51,775.91

BRAZILIAN REAL  Total

0.00Local207,441.000

0.00Base

2,519.84

1,470.95

14,037.03

8,198.75

7,307,500.28

4,265,193.73

CANADIAN DOLLAR

UNIT NPV001986959 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SARC ENERGY TRUST UNITS

1,605.000 NHHJ Local 20.340000 0.00 24.08 0.00 32,621.621.030600

Base 19.736076 0.00 23.37 0.00 31,653.04

COMMON STOCK NPV008474959 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SAGNICO EAGLE MINES LTD

710.000 NHHJ Local 71.089000 0.00 10.65 0.00 50,462.541.030600

Base 68.978265 0.00 10.33 0.00 48,964.23

COMMON STOCK NPV008916959 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SAGRIUM INC

446.000 NHHJ Local 79.400000 0.00 6.69 0.00 35,405.711.030600

Base 77.042500 0.00 6.49 0.00 34,354.46

COMMON STOCK NPV034918953 23 Jul 2010 28 Jul 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLCANGIOTECH PHARMACEUTICALS IN

26,500.000 NHHV Local 0.642100 0.00 8.51 0.00 17,007.141.037100

Base 0.619130 0.00 8.21 0.00 16,398.75

27 Jul 2010 30 Jul 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

30,000.000 NHHV Local 0.650000 0.00 210.00 0.00 19,290.001.035800

Base 0.627534 0.00 202.74 0.00 18,623.29

09 Aug 2010 12 Aug 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

6,500.000 NHHV Local 0.520000 0.00 45.50 0.00 3,334.501.026550

Base 0.506551 0.00 44.32 0.00 3,248.26
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13 Aug 2010 18 Aug 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

14,500.000 NHHV Local 0.500000 0.00 101.50 0.00 7,148.501.040100

Base 0.480723 0.00 97.59 0.00 6,872.90

25 Aug 2010 30 Aug 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

62,500.000 NHHV Local 0.521300 0.00 437.50 0.00 32,143.751.064200

Base 0.489852 0.00 411.11 0.00 30,204.61

26 Aug 2010 31 Aug 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

6,500.000 NHHV Local 0.500000 0.00 45.50 0.00 3,204.501.054550

Base 0.474136 0.00 43.15 0.00 3,038.74

03 Sep 2010 09 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

10,000.000 NHHV Local 0.460000 0.00 70.00 0.00 4,530.001.041100

Base 0.441840 0.00 67.24 0.00 4,351.17

08 Sep 2010 13 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

13,500.000 NHHV Local 0.481100 0.00 94.50 0.00 6,400.351.035900

Base 0.464427 0.00 91.23 0.00 6,178.54

09 Sep 2010 14 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

51,000.000 NHHV Local 0.478500 0.00 357.00 0.00 24,046.501.032700

Base 0.463349 0.00 345.70 0.00 23,285.08

14 Sep 2010 17 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

12,000.000 NHHV Local 0.474800 0.00 84.00 0.00 5,613.601.022200

Base 0.464488 0.00 82.18 0.00 5,491.68

27 Sep 2010 30 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

124,414.000 NHHV Local 0.695300 0.00 870.90 0.00 85,634.151.026000

Base 0.677680 0.00 848.83 0.00 83,464.08

034918953 Total

2,324.91 0.000.00357,414.000 Local 208,352.99

Base 0.00 2,242.30 0.00 201,157.10
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COMMON STOCK NPV05534B950 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SBCE INC

1,545.000 NHHJ Local 33.978500 0.00 23.18 0.00 52,473.601.030600

Base 32.969629 0.00 22.49 0.00 50,915.58

COMMON STOCK NPV063671952 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SBANK OF MONTREAL

3,018.000 NHHJ Local 59.410000 0.00 45.27 0.00 179,254.111.030600

Base 57.646031 0.00 43.93 0.00 173,931.80

COMMON STOCK NPV064149958 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SBANK OF NOVA SCOTIA

6,235.000 NHHJ Local 53.520000 0.00 93.53 0.00 333,603.671.030600

Base 51.930914 0.00 90.75 0.00 323,698.50

COMMON STOCK NPV067901959 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SBARRICK GOLD CORP

5,131.000 NHHJ Local 46.839901 0.00 76.97 0.00 240,258.561.030600

Base 45.449157 0.00 74.68 0.00 233,124.94

COMMON STOCK NPV09067J950 28 Sep 2010 CAD/CAXCUSIP CHANGE NON CASHBIOVAIL CORPORATION

4,071.000 NHHJ Local 17.139319 0.00 0.00 0.00 69,774.171.043312

Base 16.427791 0.00 0.00 0.00 66,877.54

28 Sep 2010 CANCEL CAD/CAXCUSIP CHANGE NON CASH

-4,071.000 NHHJ Local 17.139319 0.00 0.00 0.00 -69,774.171.043312

Base 16.427791 0.00 0.00 0.00 -66,877.54

28 Sep 2010 CAD/CAXCUSIP CHANGE NON CASH

67,900.000 NHHV Local 10.190000 0.00 0.00 0.00 691,901.001.249400

Base 8.155915 0.00 0.00 0.00 553,786.62

28 Sep 2010 CANCEL CAD/CAXCUSIP CHANGE NON CASH

-67,900.000 NHHV Local 10.190000 0.00 0.00 0.00 -691,901.001.249400

Base 8.155915 0.00 0.00 0.00 -553,786.62
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28 Sep 2010 30 Sep 2010 CAD/CAXCUSIP CHANGE NON CASH

4,071.000 NHHJ Local 17.139319 0.00 0.00 0.00 69,774.171.043312

Base 16.427791 0.00 0.00 0.00 66,877.54

28 Sep 2010 30 Sep 2010 CAD/CAXCUSIP CHANGE NON CASH

67,900.000 NHHV Local 10.190000 0.00 0.00 0.00 691,901.001.249400

Base 8.155915 0.00 0.00 0.00 553,786.62

09067J950 Total

0.00 0.000.0071,971.000 Local 761,675.17

Base 0.00 0.00 0.00 620,664.16

COMMON STOCK NPV097751952 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SBOMBARDIER INC  B

4,768.000 NHHJ Local 4.860000 0.00 47.68 0.00 23,124.801.030600

Base 4.715700 0.00 46.26 0.00 22,438.19

COMMON STOCK NPV112585955 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SBROOKFIELD ASSET MANAGE CL A

1,459.000 NHHJ Local 28.178801 0.00 21.89 0.00 41,090.981.030600

Base 27.342132 0.00 21.24 0.00 39,870.93

COMMON STOCK NPV124765959 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCAE INC

488.000 NHHJ Local 10.490000 0.00 7.32 0.00 5,111.801.030600

Base 10.178537 0.00 7.10 0.00 4,960.02

COMMON STOCK NPV13321L959 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCAMECO CORP

3,041.000 NHHJ Local 28.140000 0.00 45.62 0.00 85,528.121.030600

Base 27.304483 0.00 44.27 0.00 82,988.67

COMMON STOCK NPV136069952 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCAN IMPERIAL BK OF COMMERCE

2,051.000 NHHJ Local 73.270000 0.00 30.77 0.00 150,246.001.030600

Base 71.094508 0.00 29.86 0.00 145,784.98
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COMMON STOCK NPV136375961 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCANADIAN NATL RAILWAY CO

1,926.000 NHHJ Local 65.948900 0.00 28.89 0.00 126,988.691.030600

Base 63.990782 0.00 28.03 0.00 123,218.21

COMMON STOCK NPV136385952 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCANADIAN NATURAL RESOURCES

6,678.000 NHHJ Local 34.110000 0.00 100.17 0.00 227,686.411.030600

Base 33.097225 0.00 97.20 0.00 220,926.07

UNIT NPV13642L951 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCANADIAN OIL SANDS TRUST

2,095.000 NHHJ Local 24.930000 0.00 31.43 0.00 52,196.921.030600

Base 24.189792 0.00 30.50 0.00 50,647.12

COMMON STOCK NPV13645T951 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCANADIAN PACIFIC RAILWAY LTD

503.000 NHHJ Local 64.010000 0.00 7.55 0.00 32,189.481.030600

Base 62.109451 0.00 7.33 0.00 31,233.73

COMMON STOCK NPV136681954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCANADIAN TIRE CORP CLASS A

93.000 NHHJ Local 57.140000 0.00 1.40 0.00 5,312.621.030600

Base 55.443431 0.00 1.36 0.00 5,154.88

COMMON STOCK NPV15135U950 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCENOVUS ENERGY INC

5,528.000 NHHJ Local 28.750000 0.00 82.92 0.00 158,847.081.030600

Base 27.896371 0.00 80.46 0.00 154,130.68

COMMON STOCK NPV22576C952 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SCRESCENT POINT ENERGY CORP

954.000 NHHJ Local 36.898900 0.00 14.31 0.00 35,187.241.030600

Base 35.803318 0.00 13.89 0.00 34,142.48

COMMON STOCK NPV292505955 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SENCANA CORP

5,319.000 NHHJ Local 29.369900 0.00 79.79 0.00 156,138.711.030600

Base 28.497865 0.00 77.42 0.00 151,502.73
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COMMON STOCK NPV29250N956 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SENBRIDGE INC

4,067.000 NHHJ Local 52.009300 0.00 61.01 0.00 211,460.811.030600

Base 50.465069 0.00 59.20 0.00 205,182.23

UNIT NPV29274D950 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SENERPLUS RESOURCES FUND

1,877.000 NHHJ Local 24.860000 0.00 28.16 0.00 46,634.061.030600

Base 24.121871 0.00 27.32 0.00 45,249.43

COMMON STOCK NPV293570958 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SENSIGN ENERGY SERVICES INC

1,123.000 NHHJ Local 12.159804 0.00 16.85 0.00 13,638.611.030600

Base 11.798762 0.00 16.35 0.00 13,233.66

COMMON STOCK294505102 15 Jul 2010 20 Jul 2010 CAD/CAN 0.04UBS AGEQUITABLE GROUP INC

1,300.000 NHEG Local 20.830000 0.00 52.00 0.00 27,027.001.040200

Base 20.024995 0.00 49.99 0.00 25,982.50

16 Jul 2010 19 Jul 2010 CAD/CAN 0.04UBS AG

1,400.000 NHEG Local 20.695000 0.00 56.00 0.00 28,917.001.053700

Base 19.640315 0.00 53.15 0.00 27,443.30

19 Jul 2010 22 Jul 2010 CAD/CAN 0.04UBS AG

300.000 NHEG Local 20.691700 0.00 12.00 0.00 6,195.511.055800

Base 19.598125 0.00 11.37 0.00 5,868.07

20 Jul 2010 23 Jul 2010 CAD/CAN 0.04UBS AG

1,600.000 NHEG Local 20.590000 0.00 64.00 0.00 32,880.001.052650

Base 19.560158 0.00 60.80 0.00 31,235.45

22 Jul 2010 26 Jul 2010 CAD/CAN 0.04UBS AG

5,600.000 NHEG Local 20.423900 0.00 224.00 0.00 114,149.841.037450

Base 19.686636 0.00 215.91 0.00 110,029.24
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294505102 Total

408.00 0.000.0010,200.000 Local 209,169.35

Base 0.00 391.22 0.00 200,558.56

COMMON STOCK NPV303901953 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SFAIRFAX FINANCIAL HLDGS LTD

110.000 NHHJ Local 417.760000 0.00 1.65 0.00 45,951.951.030600

Base 405.356103 0.00 1.60 0.00 44,587.57

COMMON STOCK NPV335934956 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SFIRST QUANTUM MINERALS LTD

108.000 NHHJ Local 74.610000 0.00 1.62 0.00 8,056.261.030600

Base 72.394722 0.00 1.57 0.00 7,817.06

COMMON STOCK36485M950 14 Sep 2010 17 Sep 2010 CAD/CAN 0.04NESBITT BURNSGARDA WORLD SECURITY CO CL A

68,800.000 NHEG Local 8.050600 0.00 2,752.00 0.00 551,129.281.022200

Base 7.875758 0.00 2,692.23 0.00 539,159.93

COMMON STOCK NPV380956953 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SGOLDCORP INC

3,713.000 NHHJ Local 44.550000 0.00 55.70 0.00 165,358.451.030600

Base 43.227246 0.00 54.05 0.00 160,448.72

COMMON STOCK38655X956 14 Sep 2010 17 Sep 2010 CAD/CAN 0.04CANTOR FITZGERALD AND COGRANDE CACHE COAL CORP

9,000.000 NHEG Local 6.320400 0.00 360.00 0.00 56,523.601.022200

Base 6.183134 0.00 352.18 0.00 55,296.03

15 Sep 2010 20 Sep 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

22,900.000 NHEG Local 5.980500 0.00 916.00 0.00 136,037.451.028250

Base 5.816193 0.00 890.83 0.00 132,299.98

38655X956 Total

1,276.00 0.000.0031,900.000 Local 192,561.05

Base 0.00 1,243.01 0.00 187,596.01
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COMMON STOCK NPV39138C957 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SGREAT WEST LIFECO INC

1,380.000 NHHJ Local 25.244900 0.00 20.70 0.00 34,817.261.030600

Base 24.495343 0.00 20.09 0.00 33,783.49

COMMON STOCK NPV41587B951 17 Sep 2010 22 Sep 2010 CAD/CANMERRILL LYNCH PEIRCE FENNER AND SHARRY WINSTON DIAMOND CORP

6,700.000 NHHV Local 12.179400 0.00 32.64 0.00 81,569.341.033100

Base 11.789178 0.00 31.59 0.00 78,955.90

27 Sep 2010 30 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

10,700.000 NHHV Local 12.432800 0.00 74.90 0.00 132,956.061.026000

Base 12.117739 0.00 73.00 0.00 129,586.80

41587B951 Total

107.54 0.000.0017,400.000 Local 214,525.40

Base 0.00 104.59 0.00 208,542.70

COMMON STOCK NPV448055954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SHUSKY ENERGY INC

3,721.000 NHHJ Local 25.139901 0.00 55.82 0.00 93,489.751.030600

Base 24.393461 0.00 54.16 0.00 90,713.90

COMMON STOCK NPV453038960 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SIMPERIAL OIL LTD

3,241.000 NHHJ Local 38.289901 0.00 48.62 0.00 124,048.951.030600

Base 37.153019 0.00 47.18 0.00 120,365.76

COMMON STOCK NPV46579N954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SIVANHOE MINES LTD

407.000 NHHJ Local 24.150000 0.00 6.11 0.00 9,822.941.030600

Base 23.432952 0.00 5.93 0.00 9,531.28

COMMON STOCK NPV51925D957 15 Jul 2010 20 Jul 2010 CAD/CAN 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXLAURENTIAN BANK OF CANADA

13,200.000 NHEG Local 44.100300 0.00 528.00 0.00 581,595.961.040200

Base 42.395982 0.00 507.59 0.00 559,119.36
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14 Sep 2010 17 Sep 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

4,400.000 NHEG Local 46.054900 0.00 176.00 0.00 202,465.561.022200

Base 45.054686 0.00 172.18 0.00 198,068.44

15 Sep 2010 20 Sep 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

2,000.000 NHEG Local 45.259700 0.00 80.00 0.00 90,439.401.028250

Base 44.016241 0.00 77.80 0.00 87,954.68

16 Sep 2010 21 Sep 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

2,000.000 NHEG Local 45.009900 0.00 80.00 0.00 89,939.801.027400

Base 43.809519 0.00 77.87 0.00 87,541.17

51925D957 Total

864.00 0.000.0021,600.000 Local 964,440.72

Base 0.00 835.44 0.00 932,683.65

COMMON STOCK NPV559222955 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SMAGNA INTERNATIONAL INC

546.000 NHHJ Local 82.195201 0.00 8.19 0.00 44,870.391.030600

Base 79.754707 0.00 7.95 0.00 43,538.12

COMMON STOCK NPV56501R957 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SMANULIFE FINANCIAL CORP

9,886.000 NHHJ Local 13.089800 0.00 148.29 0.00 129,257.471.030600

Base 12.701145 0.00 143.89 0.00 125,419.63

COMMON STOCK NPV59151K959 17 Sep 2010 22 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INCMETHANEX CORP

1,600.000 NHHV Local 25.116900 0.00 11.20 0.00 40,175.841.033100

Base 24.312167 0.00 10.84 0.00 38,888.63

20 Sep 2010 23 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

7,000.000 NHHV Local 25.404000 0.00 49.00 0.00 177,779.001.028100

Base 24.709659 0.00 47.66 0.00 172,919.95
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22 Sep 2010 27 Sep 2010 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,800.000 NHHV Local 24.551500 0.00 46.65 0.00 93,249.051.032750

Base 23.772936 0.00 45.17 0.00 90,291.99

23 Sep 2010 28 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

1,400.000 NHHV Local 24.544200 0.00 9.80 0.00 34,352.081.030950

Base 23.807362 0.00 9.51 0.00 33,320.80

24 Sep 2010 29 Sep 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

4,900.000 NHHV Local 24.504200 0.00 34.30 0.00 120,036.281.026250

Base 23.877418 0.00 33.42 0.00 116,965.92

27 Sep 2010 30 Sep 2010 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,900.000 NHHV Local 24.848800 0.00 23.61 0.00 47,189.111.026000

Base 24.219103 0.00 23.01 0.00 45,993.28

27 Sep 2010 30 Sep 2010 CAD/CAN 0.02J.P. MORGAN CLEARING CORP.

9,000.000 NHHV Local 24.890000 0.00 180.00 0.00 223,830.001.026000

Base 24.259259 0.00 175.44 0.00 218,157.89

28 Sep 2010 OPEN CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,600.000 NHHV Local 24.894300 0.00 19.92 0.00 39,810.961.030600

Base 24.155152 0.00 19.33 0.00 38,628.92

29 Sep 2010 OPEN CAD/CAN 0.01ITG CANADA

7,800.000 NHHV Local 25.077100 0.00 78.24 0.00 195,523.141.030000

Base 24.346699 0.00 75.96 0.00 189,828.29

30 Sep 2010 CAD/CAX 0.01ITG CANADA

600.000 NHHV Local 25.307600 0.00 6.07 0.00 15,178.491.029450

Base 24.583613 0.00 5.90 0.00 14,744.27

30 Sep 2010 CANCEL CAD/CAX 0.01ITG CANADA

-600.000 NHHV Local 25.307600 0.00 -6.07 0.00 -15,178.491.029450

Base 24.583613 0.00 -5.90 0.00 -14,744.27
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30 Sep 2010 OPEN CAD/CAN 0.01ITG CANADA

600.000 NHHV Local 25.307600 0.00 6.07 0.00 15,178.491.029450

Base 24.583613 0.00 5.90 0.00 14,744.27

59151K959 Total

458.79 0.000.0039,600.000 Local 987,123.95

Base 0.00 446.24 0.00 959,739.94

COMMON STOCK NPV59162N950 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SMETRO INC  A

163.000 NHHJ Local 44.770000 0.00 2.45 0.00 7,295.061.030600

Base 43.440714 0.00 2.38 0.00 7,078.46

COMMON STOCK NPV633067954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SNATIONAL BANK OF CANADA

545.000 NHHJ Local 64.499200 0.00 8.18 0.00 35,143.881.030600

Base 62.584126 0.00 7.94 0.00 34,100.41

COMMON STOCK NPV65334H953 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SNEXEN INC

3,264.000 NHHJ Local 20.610000 0.00 48.96 0.00 67,222.081.030600

Base 19.998059 0.00 47.51 0.00 65,226.16

COMMON STOCK NPV653905950 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SNIKO RESOURCES LTD

365.000 NHHJ Local 97.865507 0.00 5.48 0.00 35,715.431.030600

Base 94.959739 0.00 5.32 0.00 34,654.99

COMMON STOCK69946Q997 07 Jul 2010 12 Jul 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLCPAREX RESOURCES INC

4,200.000 NHHV Local 4.400000 0.00 9.24 0.00 18,470.761.052500

Base 4.180523 0.00 8.78 0.00 17,549.42

UNIT NPV707885950 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SPENN WEST ENERGY TRUST

3,134.000 NHHJ Local 19.710000 0.00 47.01 0.00 61,724.131.030600

Base 19.124782 0.00 45.61 0.00 59,891.45
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COMMON STOCK NPV73755L958 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SPOTASH CORP OF SASKATCHE W/I

1,377.000 NHHJ Local 150.460000 0.00 20.66 0.00 207,162.761.030600

Base 145.992626 0.00 20.05 0.00 201,011.80

COMMON STOCK NPV739239952 25 Aug 2010 30 Aug 2010 CAD/CAN 0.03SCOTIA CAPITAL MKTSPOWER CORP OF CANADA

30,416.000 NHHP Local 25.054300 0.00 912.48 0.00 761,139.111.064200

Base 23.542849 0.00 857.43 0.00 715,221.87

25 Aug 2010 30 Aug 2010 CAD/CAN 0.03G TRADE SERVICES LTD

1,400.000 NHHP Local 25.180700 0.00 42.00 0.00 35,210.981.064200

Base 23.661624 0.00 39.47 0.00 33,086.81

26 Aug 2010 31 Aug 2010 CAD/CAN 0.03SCOTIA CAPITAL MKTS

72,975.000 NHHP Local 25.253000 0.00 2,189.25 0.00 1,840,648.431.054550

Base 23.946707 0.00 2,076.00 0.00 1,745,434.95

27 Aug 2010 01 Sep 2010 CAD/CAN 0.03SCOTIA CAPITAL MKTS

72,219.000 NHHP Local 25.348700 0.00 2,166.57 0.00 1,828,491.201.054800

Base 24.031760 0.00 2,054.01 0.00 1,733,495.64

28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND S

1,866.000 NHHJ Local 26.738901 0.00 27.99 0.00 49,866.801.030600

Base 25.944984 0.00 27.16 0.00 48,386.18

739239952 Total

5,338.29 0.000.00178,876.000 Local 4,515,356.52

Base 0.00 5,054.07 0.00 4,275,625.45

COMMON STOCK NPV73927C951 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SPOWER FINANCIAL CORP

1,048.000 NHHJ Local 28.975200 0.00 15.72 0.00 30,350.291.030600

Base 28.114885 0.00 15.25 0.00 29,449.15
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UNIT NPV74386K955 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SPROVIDENT ENERGY TRUST UTS

5,134.000 NHHJ Local 7.058600 0.00 51.34 0.00 36,187.511.030600

Base 6.849020 0.00 49.82 0.00 35,113.05

COMMON STOCK NPV760975953 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SRESEARCH IN MOTION

2,411.000 NHHJ Local 49.560000 0.00 36.17 0.00 119,452.991.030600

Base 48.088492 0.00 35.10 0.00 115,906.26

COMMON STOCK NPV775109960 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SROGERS COMMUNICATIONS INC B

1,898.000 NHHJ Local 38.800000 0.00 28.47 0.00 73,613.931.030600

Base 37.647972 0.00 27.62 0.00 71,428.23

COMMON STOCK NPV780087953 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SROYAL BANK OF CANADA

7,354.000 NHHJ Local 53.120000 0.00 110.31 0.00 390,534.171.030600

Base 51.542791 0.00 107.03 0.00 378,938.65

COMMON STOCK NPV802912956 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SSAPUTO INC

457.000 NHHJ Local 35.216302 0.00 6.86 0.00 16,086.991.030600

Base 34.170679 0.00 6.66 0.00 15,609.34

COMMON STOCK NPV81234D950 14 Sep 2010 17 Sep 2010 CAD/CAN 0.04JEFFERIES+ COMPANY INCSEARS CANADA INC

13,000.000 NHEG Local 21.513300 0.00 520.00 0.00 279,152.901.022200

Base 21.046077 0.00 508.71 0.00 273,090.30

COMMON STOCK NPV82028K952 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SSHAW COMMUNICATIONS INC B

1,505.000 NHHJ Local 22.199900 0.00 22.58 0.00 33,388.271.030600

Base 21.540753 0.00 21.91 0.00 32,396.92

COMMON STOCK NPV82509W954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SSHOPPERS DRUG MART CORP

483.000 NHHJ Local 38.560000 0.00 7.25 0.00 18,617.231.030600

Base 37.415098 0.00 7.03 0.00 18,064.46
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COMMON STOCK NPV866796956 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SSUN LIFE FINANCIAL INC

3,393.000 NHHJ Local 26.520000 0.00 50.90 0.00 89,931.461.030600

Base 25.732583 0.00 49.39 0.00 87,261.27

COMMON STOCK NPV867224958 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SSUNCOR ENERGY INC

8,932.000 NHHJ Local 31.950000 0.00 133.98 0.00 285,243.421.030600

Base 31.001358 0.00 130.00 0.00 276,774.13

COMMON STOCK NPV87425E954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND STALISMAN ENERGY INC

6,886.000 NHHJ Local 16.850000 0.00 103.29 0.00 115,925.811.030600

Base 16.349699 0.00 100.22 0.00 112,483.81

COMMON STOCK NPV878742956 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND STECK RESOURCES LTD CLS B

1,596.000 NHHJ Local 40.880000 0.00 23.94 0.00 65,220.541.030600

Base 39.666214 0.00 23.23 0.00 63,284.05

COMMON STOCK NPV87971M954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND STELUS CORPORATION  NON VOTE

565.000 NHHJ Local 42.888200 0.00 8.48 0.00 24,223.351.030600

Base 41.614788 0.00 8.23 0.00 23,504.12

COMMON STOCK NPV87971M962 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND STELUS CORP

179.000 NHHJ Local 44.800000 0.00 2.69 0.00 8,016.511.030600

Base 43.469823 0.00 2.61 0.00 7,778.49

COMMON STOCK NPV884903956 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND STHOMSON REUTERS CORP

1,686.000 NHHJ Local 38.828500 0.00 25.29 0.00 65,439.561.030600

Base 37.675626 0.00 24.54 0.00 63,496.57

COMMON STOCK NPV891160954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND STORONTO DOMINION BANK

4,149.000 NHHJ Local 74.129301 0.00 62.24 0.00 307,500.231.030600

Base 71.928295 0.00 60.39 0.00 298,370.10
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COMMON STOCK NPV89353D958 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND STRANSCANADA CORP

6,917.000 NHHJ Local 38.220000 0.00 103.76 0.00 264,263.981.030600

Base 37.085193 0.00 100.68 0.00 256,417.60

COMMON STOCK95801T958 16 Aug 2010 19 Aug 2010 CAD/CAN 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXWESTERN COAL CORP

112,200.000 NHEG Local 3.729400 0.00 4,488.00 0.00 413,950.681.043050

Base 3.575476 0.00 4,302.77 0.00 396,865.62

COMMON STOCK NPV961148954 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SWESTON (GEORGE) LTD

140.000 NHHJ Local 76.847100 0.00 2.10 0.00 10,756.491.030600

Base 74.565399 0.00 2.04 0.00 10,437.11

COMMON STOCK NPV98462Y951 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SYAMANA GOLD INC

2,644.000 NHHJ Local 11.259800 0.00 39.66 0.00 29,731.251.030600

Base 10.925480 0.00 38.48 0.00 28,848.49

UNIT NPV985569953 28 Sep 2010 OPEN CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SYELLOW PAGES INCOME FUND

1,164.000 NHHJ Local 5.530000 0.00 11.64 0.00 6,425.281.030600

Base 5.365806 0.00 11.29 0.00 6,234.50

CANADIAN DOLLAR  Total

0.00Local1,078,322.000

0.00Base

0.00

0.00

20,759.01

19,975.94

14,672,216.93

14,010,504.50

DANISH KRONE

COMMON STOCK DKK20.416921005 28 Sep 2010 OPEN DKK/DK2 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXCARLSBERG AS B

563.000 NHHJ Local 575.849005 0.00 162.10 0.00 324,040.895.486700

Base 104.953616 0.00 29.54 0.00 59,059.34

COMMON STOCK425304003 28 Sep 2010 OPEN DKK/DK2 4.25CREDIT AGRICOLE INDOSUEZ CHEUVREUXA P MOLLER   MAERSK A/S   B

6.000 NHHJ Local 46,640.000000 0.00 139.92 0.00 279,700.085.486700

Base 8,500.555890 0.00 25.50 0.00 50,977.83
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COMMON STOCK425305000 28 Sep 2010 OPEN DKK/DK2 4.12CREDIT AGRICOLE INDOSUEZ CHEUVREUXA P MOLLER   MAERSK A/S   A

2.000 NHHJ Local 45,165.000000 0.00 45.17 0.00 90,284.835.486700

Base 8,231.723987 0.00 8.23 0.00 16,455.22

COMMON STOCK458882909 28 Sep 2010 OPEN DKK/DK2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDANSKE BK A/S BEARER SHS

2,987.000 NHHJ Local 129.324901 0.00 193.15 0.00 386,100.335.486700

Base 23.570616 0.00 35.20 0.00 70,370.23

COMMON STOCK DKK10.465853901 28 Sep 2010 OPEN DKK/DK2 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVOZYMES A/S B SHARES

296.000 NHHJ Local 687.261800 0.00 101.71 0.00 203,327.785.486700

Base 125.259591 0.00 18.54 0.00 37,058.30

COMMON STOCK DKK10.471349902 30 Sep 2010 OPEN DKK/DK2 0.04UBS AGROCKWOOL INTL A/S B SHS

335.000 NHEH Local 596.763015 0.00 69.97 0.00 199,845.645.479550

Base 108.907304 0.00 12.77 0.00 36,471.18

COMMON STOCK DKK1.596154906 28 Sep 2010 OPEN DKK/DK2 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXWILLIAM DEMANT HOLDING

102.000 NHHJ Local 406.031400 0.00 20.71 0.00 41,394.495.486700

Base 74.002843 0.00 3.77 0.00 7,544.51

COMMON STOCK DKK1.596465906 28 Sep 2010 OPEN DKK/DK2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVESTAS WIND SYSTEMS A/S

982.000 NHHJ Local 199.144603 0.00 97.78 0.00 195,462.225.486700

Base 36.295880 0.00 17.82 0.00 35,624.73

COMMON STOCK DKK1.707752903 03 Aug 2010 10 Aug 2010 DKK/DK2 0.184 CITIGROUPGLOBAL MARKETS LIMITEDNOVO NORDISK A/S B

11,100.000 NHHP Local 503.809300 0.00 11,184.57 0.00 5,581,098.665.628300

Base 89.513583 0.00 1,987.20 0.00 991,613.57

06 Sep 2010 09 Sep 2010 DKK/DK2 0.18INSTINET U.K. LTD

6,000.000 NHHP Local 506.050100 0.00 6,072.60 0.00 3,030,228.005.778250

Base 87.578436 0.00 1,050.94 0.00 524,419.68
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28 Sep 2010 OPEN DKK/DK2 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,361.000 NHHJ Local 530.830200 0.00 626.65 0.00 1,252,663.455.486700

Base 96.748537 0.00 114.21 0.00 228,309.08

707752903 Total

17,883.82 0.000.0019,461.000 Local 9,863,990.11

Base 0.00 3,152.35 0.00 1,744,342.33

COMMON STOCK DKK20.710635905 24 Aug 2010 25 Aug 2010 DKK/DK2 0.06UBS AGNKT HOLDING A/S

10,100.000 NHEG Local 228.391800 0.00 3,690.81 0.00 2,303,066.375.876400

Base 38.865938 0.00 628.07 0.00 391,917.90

14 Sep 2010 17 Sep 2010 DKK/DK2 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,400.000 NHEG Local 259.594100 0.00 1,412.19 0.00 881,207.755.721850

Base 45.368910 0.00 246.81 0.00 154,007.49

15 Sep 2010 20 Sep 2010 DKK/DK2 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,700.000 NHEG Local 259.548500 0.00 705.97 0.00 440,526.485.724900

Base 45.336774 0.00 123.32 0.00 76,949.20

16 Sep 2010 21 Sep 2010 DKK/DK2 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,900.000 NHEG Local 256.204100 0.00 1,188.79 0.00 741,803.105.693800

Base 44.997032 0.00 208.79 0.00 130,282.61

17 Sep 2010 22 Sep 2010 DKK/DK2 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUX

200.000 NHEG Local 259.260200 0.00 82.96 0.00 51,769.085.708250

Base 45.418508 0.00 14.53 0.00 9,069.17

710635905 Total

7,080.72 0.000.0018,300.000 Local 4,418,372.78

Base 0.00 1,221.52 0.00 762,226.37
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COMMON STOCK DKK25.B0LL2W908 28 Sep 2010 OPEN DKK/DK2 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXTRYG A/S

91.000 NHHJ Local 332.015400 0.00 15.11 0.00 30,198.295.486700

Base 60.512767 0.00 2.75 0.00 5,503.91

COMMON STOCK DKK1.B1WT5G909 28 Sep 2010 OPEN DKK/DK2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDSV A/S

650.000 NHHJ Local 109.617508 0.00 35.63 0.00 71,215.755.486700

Base 19.978768 0.00 6.49 0.00 12,979.71

DANISH KRONE  Total

0.00Local43,775.000

0.00Base

0.00

0.00

25,845.79

4,534.48

16,103,933.19

2,838,613.66

EGYPTIAN POUND

COMMON STOCK610392904 28 Sep 2010 29 Sep 2010 EGP/EG2 0.16CREDIT SUISSE SECURITIES (EUROPE) LMOBINIL EGYPTIAN MOBILE SERV

261.000 NHHJ Local 178.364215 0.00 232.77 0.00 46,320.295.699050

Base 31.297184 0.00 40.84 0.00 8,127.72

COMMON STOCK EGP5.0613947902 28 Sep 2010 29 Sep 2010 EGP/EG2 0.03CREDIT SUISSE SECURITIES (EUROPE) LEFG HERMES HOLDING SAE

7,029.000 NHHJ Local 29.389799 0.00 1,032.90 0.00 205,548.005.699050

Base 5.156965 0.00 181.24 0.00 36,067.06

COMMON STOCK EGP5.0616261905 28 Sep 2010 29 Sep 2010 EGP/EG2 0.02CREDIT SUISSE SECURITIES (EUROPE) LEZZ STEEL

10,113.000 NHHJ Local 19.435200 0.00 982.74 0.00 195,565.445.699050

Base 3.410253 0.00 172.44 0.00 34,315.45

COMMON STOCK624389904 28 Sep 2010 29 Sep 2010 EGP/EG2 0.04CREDIT SUISSE SECURITIES (EUROPE) LCOMMERCIAL INTERNATIONAL BAN

11,753.000 NHHJ Local 42.044300 0.00 2,470.73 0.00 491,675.935.699050

Base 7.377423 0.00 433.53 0.00 86,273.31

COMMON STOCK EGP5.0B03BN8900 28 Sep 2010 29 Sep 2010 EGP/EG2 0.22CREDIT SUISSE SECURITIES (EUROPE) LORASCOM CONSTRUCTION INDS

781.000 NHHJ Local 253.000000 0.00 987.97 0.00 196,605.035.699050

Base 44.393364 0.00 173.36 0.00 34,497.86
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COMMON STOCKB0KRXV904 28 Sep 2010 29 Sep 2010 EGP/EG2 0.01CREDIT SUISSE SECURITIES (EUROPE) LNAMAA FOR DEVELMT + REAL EST

140.000 NHHJ Local 11.330000 0.00 7.93 0.00 1,578.275.699050

Base 1.988051 0.00 1.39 0.00 276.94

COMMON STOCKB0S600906 28 Sep 2010 29 Sep 2010 EGP/EG2 0.02CREDIT SUISSE SECURITIES (EUROPE) LTELECOM EGYPT

3,579.000 NHHJ Local 17.910000 0.00 320.50 0.00 63,779.395.699050

Base 3.142629 0.00 56.24 0.00 11,191.23

COMMON STOCK EGP1.0B182MM903 28 Sep 2010 29 Sep 2010 EGP/EG2CREDIT SUISSE SECURITIES (EUROPE) LB TECH

112.000 NHHJ Local 3.320000 0.00 1.86 0.00 369.985.699050

Base 0.582553 0.00 0.33 0.00 64.92

COMMON STOCK EGP2.0B1R9JX907 28 Sep 2010 29 Sep 2010 EGP/EG2 0.01CREDIT SUISSE SECURITIES (EUROPE) LSIDI KERIR PETROCHEMICALS CO

20,178.000 NHHJ Local 13.055800 0.00 1,317.20 0.00 262,122.735.699050

Base 2.290873 0.00 231.13 0.00 45,994.11

COMMON STOCK EGP1.0B1VZ1Q908 28 Sep 2010 29 Sep 2010 EGP/EG2CREDIT SUISSE SECURITIES (EUROPE) LORASCOM TELECOM HOLDING

21,094.000 NHHJ Local 5.267900 0.00 555.61 0.00 110,565.475.699050

Base 0.924347 0.00 97.49 0.00 19,400.68

EGYPTIAN POUND  Total

0.00Local75,040.000

0.00Base

0.00

0.00

7,910.21

1,387.99

1,574,130.53

276,209.28

EURO CURRENCY

AUSTRIA

COMMON STOCK NPV435969001 30 Sep 2010 OPEN EUR/AT2 0.02SANFORD C. BERNSTEIN LTDFLUGHAFEN WIEN AG

33.000 NHEH Local 42.460000 0.00 0.49 0.00 1,400.690.735294

Base 57.745609 0.00 0.67 0.00 1,904.94
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Trd Date
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

30 Sep 2010 OPEN EUR/AT2 0.02INVESTMENT TECHNOLOGY GROUP LTD

85.000 NHEH Local 42.452500 0.00 1.26 0.00 3,607.200.735294

Base 57.735409 0.00 1.71 0.00 4,905.79

30 Sep 2010 OPEN EUR/AT2 0.02UBS AG

2,091.000 NHEH Local 42.455500 0.00 31.07 0.00 88,743.380.735294

Base 57.739489 0.00 42.26 0.00 120,691.02

435969001 Total

32.82 0.000.002,209.000 Local 93,751.27

Base 0.00 44.64 0.00 127,501.75

COMMON STOCK NPV463508903 28 Sep 2010 OPEN EUR/AT2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELEKOM AUSTRIA AG

1,358.000 NHHJ Local 10.965400 0.00 7.45 0.00 14,883.560.736296

Base 14.892652 0.00 10.12 0.00 20,214.10

COMMON STOCK NPV466160009 28 Sep 2010 OPEN EUR/AT2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVERBUND AG

265.000 NHHJ Local 26.080000 0.00 3.46 0.00 6,907.740.736296

Base 35.420537 0.00 4.70 0.00 9,381.74

COMMON STOCK NPV494340904 28 Sep 2010 OPEN EUR/AT2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVOESTALPINE AG

381.000 NHHJ Local 26.854700 0.00 5.12 0.00 10,226.520.736296

Base 36.472696 0.00 6.95 0.00 13,889.14

COMMON STOCK NPV528983901 28 Sep 2010 OPEN EUR/AT2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXERSTE GROUP BANK AG

1,382.000 NHHJ Local 28.902200 0.00 19.97 0.00 39,922.870.736296

Base 39.253507 0.00 27.12 0.00 54,221.22

COMMON STOCK NPVB0704T905 28 Sep 2010 OPEN EUR/AT2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXRAIFFEISEN BANK INTERNATIONA

370.000 NHHJ Local 34.930514 0.00 6.46 0.00 12,917.830.736296

Base 47.440858 0.00 8.77 0.00 17,544.34
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COMMON STOCK NPVB0BKSS902 28 Sep 2010 OPEN EUR/AT2 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXVIENNA INSURANCE GROUP AG

277.000 NHHJ Local 38.479900 0.00 5.33 0.00 10,653.600.736296

Base 52.261455 0.00 7.24 0.00 14,469.18

6,242.000

0.00

0.00

109.54

80.61

0.00

0.00 189,263.39

257,221.47

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK NPV400500005 28 Sep 2010 OPEN EUR/BE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXUMICORE

138.000 NHHJ Local 30.915217 0.00 2.13 0.00 4,264.170.736296

Base 41.987485 0.00 2.89 0.00 5,791.38

COMMON STOCK NPV426211009 28 Sep 2010 OPEN EUR/BE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXDELHAIZE GROUP

338.000 NHHJ Local 54.161400 0.00 9.15 0.00 18,297.400.736296

Base 73.559275 0.00 12.43 0.00 24,850.60

COMMON STOCK NPV449774009 28 Sep 2010 OPEN EUR/BE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKBC GROEP NV

1,414.000 NHHJ Local 33.419500 0.00 23.63 0.00 47,231.540.736296

Base 45.388675 0.00 32.09 0.00 64,147.49

COMMON STOCK NPV475531901 28 Sep 2010 OPEN EUR/BE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXANHEUSER BUSCH INBEV NV

2,977.000 NHHJ Local 42.631200 0.00 63.46 0.00 126,849.620.736296

Base 57.899540 0.00 86.19 0.00 172,280.74

MISC. NPV477377907 28 Sep 2010 OPEN EUR/BE5CREDIT AGRICOLE INDOSUEZ CHEUVREUXANHEUSER BUSCH INBEV ST VVPR

15,767.000 NHHJ Local 0.004000 0.00 0.03 0.00 63.040.736296

Base 0.005433 0.00 0.04 0.00 85.62

COMMON STOCK NPV482110004 28 Sep 2010 OPEN EUR/BE5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXSOLVAY SA

276.000 NHHJ Local 76.585507 0.00 10.57 0.00 21,127.030.736296

Base 104.014563 0.00 14.36 0.00 28,693.66
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COMMON STOCK NPV559699905 28 Sep 2010 OPEN EUR/BE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXUCB SA

407.000 NHHJ Local 24.910688 0.00 5.07 0.00 10,133.580.736296

Base 33.832437 0.00 6.89 0.00 13,762.92

COMMON STOCK NPV580622900 28 Sep 2010 OPEN EUR/BE5 0.13CREDIT AGRICOLE INDOSUEZ CHEUVREUXCOLRUYT SA

59.000 NHHJ Local 193.000000 0.00 5.69 0.00 11,381.310.736296

Base 262.122842 0.00 7.73 0.00 15,457.52

COMMON STOCK NPV709732903 28 Sep 2010 OPEN EUR/BE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXGROUPE BRUXELLES LAMBERT SA

443.000 NHHJ Local 60.534605 0.00 13.41 0.00 26,803.420.736296

Base 82.215040 0.00 18.21 0.00 36,403.05

COMMON STOCK NPV714761905 28 Sep 2010 OPEN EUR/BE5CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEXIA SA

2,586.000 NHHJ Local 3.143902 0.00 4.07 0.00 8,126.060.736296

Base 4.269889 0.00 5.53 0.00 11,036.40

COMMON STOCK NPV726613904 28 Sep 2010 OPEN EUR/BE5CREDIT AGRICOLE INDOSUEZ CHEUVREUXAGEAS

7,872.000 NHHJ Local 2.162900 0.00 8.51 0.00 17,017.840.736296

Base 2.937541 0.00 11.56 0.00 23,112.77

COMMON STOCK NPVB00D9P907 28 Sep 2010 OPEN EUR/BE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBELGACOM SA

619.000 NHHJ Local 28.540808 0.00 8.83 0.00 17,657.930.736296

Base 38.762682 0.00 11.99 0.00 23,982.11

COMMON STOCK NPVB28QWN905 15 Jul 2010 20 Jul 2010 EUR/BE5 0.02JEFFERIES+ COMPANY INCNYRSTAR

5,900.000 NHEG Local 8.872700 0.00 83.76 0.00 52,265.170.775675

Base 11.438682 0.00 107.98 0.00 67,380.24

16 Jul 2010 21 Jul 2010 EUR/BE5 0.02JEFFERIES+ COMPANY INC

4,100.000 NHEG Local 8.597300 0.00 56.40 0.00 35,192.530.774054

Base 11.106848 0.00 72.86 0.00 45,465.21
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19 Jul 2010 22 Jul 2010 EUR/BE5 0.02JEFFERIES+ COMPANY INC

5,700.000 NHEG Local 8.520100 0.00 77.70 0.00 48,486.870.771456

Base 11.044181 0.00 100.72 0.00 62,851.12

20 Jul 2010 23 Jul 2010 EUR/BE5 0.02JEFFERIES+ COMPANY INC

1,800.000 NHEG Local 8.426800 0.00 24.27 0.00 15,143.970.776156

Base 10.857096 0.00 31.27 0.00 19,511.50

B28QWN905 Total

242.13 0.000.0017,500.000 Local 151,088.54

Base 0.00 312.83 0.00 195,208.07

50,396.000

0.00

0.00

522.74

396.68

0.00

0.00 460,041.48

614,812.33

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV449000900 28 Sep 2010 OPEN EUR/FI2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKESKO OYJ B SHS

374.000 NHHJ Local 33.178800 0.00 6.20 0.00 12,402.670.736296

Base 45.061769 0.00 8.42 0.00 16,844.68

COMMON STOCK NPV450836903 16 Aug 2010 19 Aug 2010 EUR/FI2 0.05UBS AGLEMMINKAINEN OYJ

250.000 NHEG Local 25.483400 0.00 10.19 0.00 6,360.660.778998

Base 32.713049 0.00 13.08 0.00 8,165.18

17 Aug 2010 20 Aug 2010 EUR/FI2 0.05UBS AG

1,834.000 NHEG Local 25.496800 0.00 74.82 0.00 46,686.310.775825

Base 32.864112 0.00 96.44 0.00 60,176.34

18 Aug 2010 23 Aug 2010 EUR/FI2 0.05UBS AG

2,616.000 NHEG Local 25.116701 0.00 105.13 0.00 65,600.160.776880

Base 32.330220 0.00 135.32 0.00 84,440.53
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450836903 Total

190.14 0.000.004,700.000 Local 118,647.13

Base 0.00 244.84 0.00 152,782.05

COMMON STOCK NPV466514908 28 Sep 2010 OPEN EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXOUTOKUMPU OYJ

708.000 NHHJ Local 14.560000 0.00 5.15 0.00 10,303.330.736296

Base 19.774656 0.00 6.99 0.00 13,993.46

COMMON STOCK472266907 19 Aug 2010 24 Aug 2010 EUR/FI2 0.01PERSHING SECURITIES LIMITEDCRAMO OYJ

1,938.000 NHEH Local 13.078901 0.00 8.87 0.00 25,338.040.779089

Base 16.787429 0.00 11.39 0.00 32,522.65

23 Aug 2010 26 Aug 2010 EUR/FI2 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

829.000 NHEH Local 12.979300 0.00 3.77 0.00 10,756.070.789733

Base 16.435048 0.00 4.77 0.00 13,619.88

23 Aug 2010 26 Aug 2010 EUR/FI2 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,064.000 NHEH Local 12.920000 0.00 4.81 0.00 13,742.070.789733

Base 16.359960 0.00 6.09 0.00 17,400.91

25 Aug 2010 30 Aug 2010 EUR/FI2 0.01INVESTMENT TECHNOLOGY GROUP LTD

316.000 NHEH Local 12.650000 0.00 1.40 0.00 3,996.000.790420

Base 16.004150 0.00 1.77 0.00 5,055.54

25 Aug 2010 30 Aug 2010 EUR/FI2 0.01MERRILL LYNCH INTERNATIONAL

83.000 NHEH Local 12.637000 0.00 0.37 0.00 1,048.500.790420

Base 15.987703 0.00 0.47 0.00 1,326.51

26 Aug 2010 31 Aug 2010 EUR/FI2 0.01UBS AG

412.000 NHEH Local 12.594612 0.00 1.82 0.00 5,187.160.786380

Base 16.015936 0.00 2.31 0.00 6,596.25
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27 Aug 2010 01 Sep 2010 EUR/FI2 0.01UBS AG

1,914.000 NHEH Local 12.308600 0.00 8.25 0.00 23,550.410.783331

Base 15.713153 0.00 10.53 0.00 30,064.44

30 Aug 2010 02 Sep 2010 EUR/FI2 0.01UBS AG

1,003.000 NHEH Local 12.373400 0.00 4.34 0.00 12,406.180.788239

Base 15.697523 0.00 5.51 0.00 15,739.11

31 Aug 2010 03 Sep 2010 EUR/FI2 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,578.000 NHEH Local 12.273500 0.00 6.78 0.00 19,360.800.787123

Base 15.592862 0.00 8.61 0.00 24,596.92

31 Aug 2010 03 Sep 2010 EUR/FI2 0.01UBS AG

976.000 NHEH Local 12.243002 0.00 4.18 0.00 11,944.990.787123

Base 15.554115 0.00 5.31 0.00 15,175.51

01 Sep 2010 06 Sep 2010 EUR/FI2 0.01INVESTMENT TECHNOLOGY GROUP LTD

2,336.000 NHEH Local 12.580300 0.00 10.29 0.00 29,377.290.780518

Base 16.117886 0.00 13.18 0.00 37,638.20

472266907 Total

54.88 0.000.0012,449.000 Local 156,707.51

Base 0.00 69.94 0.00 199,735.92

COMMON STOCK NPV472766906 28 Sep 2010 OPEN EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXRAUTARUUKKI OYJ

1,986.000 NHHJ Local 14.845700 0.00 14.74 0.00 29,468.820.736296

Base 20.162679 0.00 20.02 0.00 40,023.06

COMMON STOCK NPV505125906 28 Sep 2010 OPEN EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXUPM KYMMENE OYJ

2,125.000 NHHJ Local 12.174301 0.00 12.94 0.00 25,857.450.736296

Base 16.534520 0.00 17.57 0.00 35,118.28
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COMMON STOCK NPV507267904 28 Sep 2010 OPEN EUR/FI2CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTORA ENSO OYJ R SHS

2,412.000 NHHJ Local 6.909100 0.00 8.33 0.00 16,656.420.736296

Base 9.383590 0.00 11.31 0.00 22,621.91

COMMON STOCK NPV522603901 28 Sep 2010 OPEN EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSAMPO OYJ A SHS

2,251.000 NHHJ Local 19.580800 0.00 22.04 0.00 44,054.340.736296

Base 26.593653 0.00 29.93 0.00 59,832.38

COMMON STOCK NPV545717902 19 Aug 2010 24 Aug 2010 EUR/FI2 0.01CANTOR FITZ EUR 2RAMIRENT OYJ

25,533.000 NHEH Local 7.410000 0.00 189.20 0.00 189,010.330.779089

Base 9.511108 0.00 242.85 0.00 242,604.29

COMMON STOCK EUR3.4557955903 28 Sep 2010 OPEN EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXFORTUM OYJ

2,147.000 NHHJ Local 19.170700 0.00 20.58 0.00 41,138.910.736296

Base 26.036675 0.00 27.95 0.00 55,872.79

COMMON STOCK NPV570151902 20 Sep 2010 23 Sep 2010 EUR/FI2 0.01BARCLAYS CAPITALELISA OYJ

6,300.000 NHHV Local 15.715600 0.00 39.60 0.00 98,968.680.764906

Base 20.545793 0.00 51.77 0.00 129,386.72

21 Sep 2010 24 Sep 2010 EUR/FI2 0.01BARCLAYS CAPITAL

600.000 NHHV Local 15.800000 0.00 3.79 0.00 9,476.210.761296

Base 20.754083 0.00 4.98 0.00 12,447.47

22 Sep 2010 27 Sep 2010 EUR/FI2 0.01J.P. MORGAN CLEARING CORP.

12,500.000 NHHV Local 15.685000 0.00 137.24 0.00 195,925.260.747133

Base 20.993585 0.00 183.69 0.00 262,236.12

23 Sep 2010 28 Sep 2010 EUR/FI2 0.01J.P. MORGAN CLEARING CORP.

25,500.000 NHHV Local 15.555000 0.00 277.66 0.00 396,374.840.749344

Base 20.758156 0.00 370.54 0.00 528,962.45
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28 Sep 2010 OPEN EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,723.000 NHHJ Local 16.029200 0.00 21.82 0.00 43,625.690.736296

Base 21.770049 0.00 29.63 0.00 59,250.21

570151902 Total

480.11 0.000.0047,623.000 Local 744,370.68

Base 0.00 640.61 0.00 992,282.97

COMMON STOCK NPV571342906 28 Sep 2010 OPEN EUR/FI2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXMETSO OYJ

3,928.000 NHHJ Local 32.531301 0.00 63.89 0.00 127,719.060.736296

Base 44.182368 0.00 86.77 0.00 173,461.57

COMMON STOCK NPVB06YV4907 28 Sep 2010 OPEN EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNESTE OIL OYJ

4,723.000 NHHJ Local 11.181101 0.00 26.40 0.00 52,781.940.736296

Base 15.185606 0.00 35.86 0.00 71,685.76

COMMON STOCK NPVB07G37909 28 Sep 2010 OPEN EUR/FI2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOKIAN RENKAAT OYJ

2,923.000 NHHJ Local 24.020400 0.00 35.11 0.00 70,176.520.736296

Base 32.623293 0.00 47.68 0.00 95,310.20

COMMON STOCK NPVB09M9D905 28 Sep 2010 OPEN EUR/FI2 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONE OYJ B

623.000 NHHJ Local 36.942905 0.00 11.51 0.00 23,003.920.736296

Base 50.173986 0.00 15.63 0.00 31,242.76

114,505.000

0.00

0.00

1,506.37

1,141.22

0.00

0.00 1,662,299.03

2,203,412.08

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR1.400212908 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBOUYGUES SA

1,576.000 NHHJ Local 31.337297 0.00 24.69 0.00 49,362.890.736296

Base 42.560732 0.00 33.53 0.00 67,042.18
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COMMON STOCK EUR1.0401225909 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXEADS NV

2,315.000 NHHJ Local 19.204000 0.00 22.23 0.00 44,435.030.736296

Base 26.081902 0.00 30.19 0.00 60,349.41

COMMON STOCK401701909 28 Sep 2010 OPEN EUR/FR4 0.15CREDIT AGRICOLE INDOSUEZ CHEUVREUXERAMET

34.000 NHHJ Local 217.700100 0.00 3.70 0.00 7,398.100.736296

Base 295.669269 0.00 5.03 0.00 10,047.73

COMMON STOCK EUR5.0403187909 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXVEOLIA ENVIRONNEMENT

2,760.000 NHHJ Local 19.701900 0.00 27.19 0.00 54,350.050.736296

Base 26.758124 0.00 36.93 0.00 73,815.49

COMMON STOCK EUR.2405780909 28 Sep 2010 OPEN EUR/FR4 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXL OREAL

1,913.000 NHHJ Local 81.831098 0.00 78.27 0.00 156,464.620.736296

Base 111.138860 0.00 106.30 0.00 212,502.34

COMMON STOCK EUR2.0406139907 28 Sep 2010 OPEN EUR/FR4 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXCHRISTIAN DIOR

416.000 NHHJ Local 91.330000 0.00 19.00 0.00 37,974.280.736296

Base 124.039788 0.00 25.80 0.00 51,574.75

COMMON STOCK EUR.3406141903 28 Sep 2010 OPEN EUR/FR4 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUXLVMH MOET HENNESSY LOUIS VUI

1,990.000 NHHJ Local 103.182402 0.00 102.67 0.00 205,230.310.736296

Base 140.137121 0.00 139.44 0.00 278,733.43

COMMON STOCK EUR3.0416279008 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXTHALES SA

878.000 NHHJ Local 26.714305 0.00 11.73 0.00 23,443.430.736296

Base 36.282018 0.00 15.93 0.00 31,839.68

COMMON STOCK EUR8.0416343002 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXCAP GEMINI

893.000 NHHJ Local 36.527200 0.00 16.31 0.00 32,602.480.736296

Base 49.609396 0.00 22.15 0.00 44,279.04
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COMMON STOCK417841004 28 Sep 2010 OPEN EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXCASINO GUICHARD PERRACHON

260.000 NHHJ Local 67.169808 0.00 8.73 0.00 17,455.420.736296

Base 91.226637 0.00 11.86 0.00 23,707.07

COMMON STOCK EUR.4421539008 19 Aug 2010 24 Aug 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCIE GENERALE DE GEOPHYSIQUE

4,285.000 NHEH Local 14.187800 0.00 30.40 0.00 60,764.320.779089

Base 18.210756 0.00 39.02 0.00 77,994.07

28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,696.000 NHHJ Local 15.990100 0.00 13.56 0.00 27,105.650.736296

Base 21.716945 0.00 18.42 0.00 36,813.52

421539008 Total

43.96 0.000.005,981.000 Local 87,869.97

Base 0.00 57.44 0.00 114,807.59

COMMON STOCK EUR.4438042905 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXPUBLICIS GROUPE

1,000.000 NHHJ Local 35.011800 0.00 17.51 0.00 34,994.290.736296

Base 47.551257 0.00 23.78 0.00 47,527.48

30 Sep 2010 OPEN EUR/FR4 0.02UBS AG

8,245.000 NHEH Local 35.011500 0.00 101.03 0.00 288,568.790.735294

Base 47.615648 0.00 137.40 0.00 392,453.62

438042905 Total

118.54 0.000.009,245.000 Local 323,563.08

Base 0.00 161.18 0.00 439,981.10

COMMON STOCK EUR4.0450270004 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXLAFARGE SA

1,548.000 NHHJ Local 42.877203 0.00 33.19 0.00 66,340.720.736296

Base 58.233649 0.00 45.08 0.00 90,100.61
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COMMON STOCK EUR6.1454721002 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXLAGARDERE S.C.A.

787.000 NHHJ Local 28.625006 0.00 11.26 0.00 22,516.620.736296

Base 38.877036 0.00 15.29 0.00 30,580.93

REIT NPV455440909 28 Sep 2010 OPEN EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXICADE

127.000 NHHJ Local 75.362913 0.00 4.79 0.00 9,566.300.736296

Base 102.354098 0.00 6.51 0.00 12,992.46

COMMON STOCK EUR2.0458836004 28 Sep 2010 OPEN EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXMICHELIN (CGDE) B

1,054.000 NHHJ Local 59.628700 0.00 31.42 0.00 62,817.230.736296

Base 80.984686 0.00 42.67 0.00 85,315.19

COMMON STOCK468232004 28 Sep 2010 OPEN EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXPERNOD RICARD SA

1,032.000 NHHJ Local 60.068800 0.00 31.00 0.00 61,960.000.736296

Base 81.582407 0.00 42.10 0.00 84,150.94

COMMON STOCK471279901 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRENAULT SA

2,522.000 NHHJ Local 36.971098 0.00 46.62 0.00 93,194.490.736296

Base 50.212276 0.00 63.32 0.00 126,572.04

COMMON STOCK EUR5.0471310904 17 Sep 2010 22 Sep 2010 EUR/FR4 0.07J.P. MORGAN CLEARING CORP.RUBIS

2,700.000 NHHV Local 71.200000 0.00 134.57 0.00 192,105.430.766636

Base 92.873280 0.00 175.53 0.00 250,582.32

20 Sep 2010 23 Sep 2010 EUR/FR4 0.07J.P. MORGAN CLEARING CORP.

3,568.000 NHHV Local 72.951099 0.00 182.20 0.00 260,107.320.764906

Base 95.372633 0.00 238.20 0.00 340,051.35

22 Sep 2010 27 Sep 2010 EUR/FR4 0.07J.P. MORGAN CLEARING CORP.

2,432.000 NHHV Local 72.700000 0.00 123.76 0.00 176,682.640.747133

Base 97.305299 0.00 165.65 0.00 236,480.84
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23 Sep 2010 28 Sep 2010 EUR/FR4 0.07J.P. MORGAN CLEARING CORP.

2,700.000 NHHV Local 73.485000 0.00 138.89 0.00 198,270.610.749344

Base 98.065775 0.00 185.35 0.00 264,592.24

471310904 Total

579.42 0.000.0011,400.000 Local 827,166.00

Base 0.00 764.73 0.00 1,091,706.75

COMMON STOCK EUR1.0479213001 20 Sep 2010 23 Sep 2010 EUR/FR4 0.04UBS AGSEB SA

600.000 NHHV Local 61.673400 0.00 18.50 0.00 36,985.540.764906

Base 80.628731 0.00 24.19 0.00 48,353.05

21 Sep 2010 24 Sep 2010 EUR/FR4 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,941.000 NHHV Local 62.820700 0.00 92.38 0.00 184,663.300.761296

Base 82.518101 0.00 121.35 0.00 242,564.39

22 Sep 2010 27 Sep 2010 EUR/FR4 0.04UBS AG

2,400.000 NHHV Local 63.030000 0.00 75.64 0.00 151,196.360.747133

Base 84.362490 0.00 101.24 0.00 202,368.73

23 Sep 2010 28 Sep 2010 EUR/FR4 0.04UBS AG

2,100.000 NHHV Local 62.142900 0.00 65.25 0.00 130,434.840.749344

Base 82.929736 0.00 87.08 0.00 174,065.37

24 Sep 2010 29 Sep 2010 EUR/FR4 0.04UBS AG

1,859.000 NHHV Local 62.717902 0.00 58.30 0.00 116,534.280.742032

Base 84.521829 0.00 78.57 0.00 157,047.51

27 Sep 2010 30 Sep 2010 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTD

1,500.000 NHHV Local 64.542900 0.00 38.73 0.00 96,775.620.742115

Base 86.971561 0.00 52.19 0.00 130,405.15
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28 Sep 2010 OPEN EUR/FR4 0.04UBS AG

1,500.000 NHHV Local 63.969800 0.00 47.98 0.00 95,906.720.736296

Base 86.880548 0.00 65.16 0.00 130,255.66

30 Sep 2010 OPEN EUR/FR4 0.04CREDIT SUISSE SECURITIES (USA) LLC

900.000 NHHV Local 63.441300 0.00 28.55 0.00 57,068.620.735294

Base 86.280182 0.00 38.83 0.00 77,613.34

479213001 Total

425.33 0.000.0013,800.000 Local 869,565.28

Base 0.00 568.61 0.00 1,162,673.20

COMMON STOCK EUR8.483410007 28 Sep 2010 OPEN EUR/FR4 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCHNEIDER ELECTRIC SA

1,583.000 NHHJ Local 90.756500 0.00 71.83 0.00 143,595.710.736296

Base 123.260890 0.00 97.56 0.00 195,024.43

COMMON STOCK EUR5.5483477907 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXVIVENDI SA

8,232.000 NHHJ Local 19.953100 0.00 82.13 0.00 164,171.790.736296

Base 27.099292 0.00 111.54 0.00 222,969.82

REIT EUR5.0490014909 19 Aug 2010 24 Aug 2010 EUR/FR4 0.02PERSHING SECURITIES LIMITEDSTE DE LA TOUR EIFFEL

1,125.000 NHEH Local 53.506900 0.00 21.07 0.00 60,174.190.779089

Base 68.678803 0.00 27.04 0.00 77,236.61

19 Aug 2010 24 Aug 2010 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

352.000 NHEH Local 54.825000 0.00 6.75 0.00 19,291.650.779089

Base 70.370651 0.00 8.66 0.00 24,761.81

23 Aug 2010 26 Aug 2010 EUR/FR4 0.02THE ROYALBANK OF SCOTLAND N.V.UK EQ

205.000 NHEH Local 51.520100 0.00 3.70 0.00 10,557.920.789733

Base 65.237365 0.00 4.69 0.00 13,368.97
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24 Aug 2010 27 Aug 2010 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

345.000 NHEH Local 51.110000 0.00 6.17 0.00 17,626.780.788924

Base 64.784441 0.00 7.82 0.00 22,342.81

26 Aug 2010 31 Aug 2010 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

251.000 NHEH Local 50.325020 0.00 4.42 0.00 12,627.160.786380

Base 63.995804 0.00 5.62 0.00 16,057.33

27 Aug 2010 01 Sep 2010 EUR/FR4 0.02UBS AG

3,218.000 NHEH Local 48.916100 0.00 55.09 0.00 157,356.920.783331

Base 62.446271 0.00 70.33 0.00 200,881.77

30 Aug 2010 02 Sep 2010 EUR/FR4 0.02UBS AG

235.000 NHEH Local 49.180213 0.00 4.05 0.00 11,553.300.788239

Base 62.392514 0.00 5.14 0.00 14,657.10

490014909 Total

101.25 0.000.005,731.000 Local 289,187.92

Base 0.00 129.30 0.00 369,306.40

COMMON STOCK EUR3.0493757900 30 Sep 2010 OPEN EUR/FR4 0.02UBS AGVALEO SA

8,965.000 NHEH Local 34.086100 0.00 106.95 0.00 305,474.940.735294

Base 46.357103 0.00 145.45 0.00 415,445.98

COMMON STOCK EUR4.0517617908 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRANCE TELECOM SA

10,983.000 NHHJ Local 16.032300 0.00 88.04 0.00 175,994.710.736296

Base 21.774259 0.00 119.57 0.00 239,027.12

COMMON STOCK NPV525397907 28 Sep 2010 OPEN EUR/FR4 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUXHERMES INTERNATIONAL

414.000 NHHJ Local 162.217512 0.00 33.58 0.00 67,124.470.736296

Base 220.315623 0.00 45.61 0.00 91,165.06
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COMMON STOCK EUR1.0533004909 28 Sep 2010 OPEN EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXDASSAULT SYSTEMES SA

607.000 NHHJ Local 51.875206 0.00 15.74 0.00 31,472.510.736296

Base 70.454282 0.00 21.38 0.00 42,744.37

COMMON STOCK EUR4.0550507909 28 Sep 2010 OPEN EUR/FR4 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXPPR

592.000 NHHJ Local 116.627804 0.00 34.52 0.00 69,009.140.736296

Base 158.397987 0.00 46.88 0.00 93,724.72

COMMON STOCK EUR1.0554398909 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCNP ASSURANCES

1,743.000 NHHJ Local 13.860700 0.00 12.08 0.00 24,147.120.736296

Base 18.824902 0.00 16.41 0.00 32,795.40

COMMON STOCK EUR1.0561709908 28 Sep 2010 OPEN EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXNEOPOST SA

782.000 NHHJ Local 55.471905 0.00 21.69 0.00 43,357.340.736296

Base 75.339137 0.00 29.46 0.00 58,885.75

COMMON STOCK EUR2.5564156909 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXCARREFOUR SA

3,895.000 NHHJ Local 39.980501 0.00 77.86 0.00 155,646.190.736296

Base 54.299495 0.00 105.75 0.00 211,390.79

COMMON STOCK EUR1.565478906 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXATOS ORIGIN SA

368.000 NHHJ Local 33.964402 0.00 6.25 0.00 12,492.650.736296

Base 46.128734 0.00 8.49 0.00 16,966.89

COMMON STOCK EUR2.0567173901 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSANOFI AVENTIS

6,461.000 NHHJ Local 49.316799 0.00 159.32 0.00 318,476.520.736296

Base 66.979583 0.00 216.38 0.00 432,538.71

COMMON STOCK EUR3.0585284904 14 Jul 2010 19 Jul 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXACCOR SA

23,710.000 NHEB Local 23.943100 0.00 454.15 0.00 567,236.750.784098

Base 30.535851 0.00 579.20 0.00 723,425.83
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28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,472.000 NHHJ Local 26.773500 0.00 19.71 0.00 39,390.880.736296

Base 36.362414 0.00 26.77 0.00 53,498.70

585284904 Total

473.86 0.000.0025,182.000 Local 606,627.63

Base 0.00 605.97 0.00 776,924.53

COMMON STOCK EUR.32595066903 16 Aug 2010 19 Aug 2010 EUR/FR4 0.13UBS AGEULER HERMES SA

2,300.000 NHEG Local 60.888900 0.00 224.07 0.00 139,820.400.778998

Base 78.163102 0.00 287.64 0.00 179,487.50

17 Aug 2010 20 Aug 2010 EUR/FR4 0.12UBS AG

300.000 NHEG Local 60.572000 0.00 29.07 0.00 18,142.530.775825

Base 78.074308 0.00 37.47 0.00 23,384.82

18 Aug 2010 23 Aug 2010 EUR/FR4 0.13UBS AG

400.000 NHEG Local 61.251100 0.00 39.20 0.00 24,461.240.776880

Base 78.842421 0.00 50.46 0.00 31,486.51

19 Aug 2010 24 Aug 2010 EUR/FR4 0.12UBS AG

100.000 NHEG Local 60.208000 0.00 9.63 0.00 6,011.170.779089

Base 77.280003 0.00 12.36 0.00 7,715.64

20 Aug 2010 25 Aug 2010 EUR/FR4 0.12UBS AG

100.000 NHEG Local 59.078100 0.00 9.45 0.00 5,898.360.788271

Base 74.946433 0.00 11.99 0.00 7,482.66

595066903 Total

311.42 0.000.003,200.000 Local 194,333.70

Base 0.00 399.92 0.00 249,557.13
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COMMON STOCK596233908 28 Sep 2010 OPEN EUR/FR4CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTMICROELECTRONICS NV

11,509.000 NHHJ Local 5.601000 0.00 32.23 0.00 64,429.680.736296

Base 7.606995 0.00 43.77 0.00 87,505.13

COMMON STOCK596651901 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSOCIETE GENERALE

4,077.000 NHHJ Local 44.421099 0.00 90.55 0.00 181,014.270.736296

Base 60.330491 0.00 122.98 0.00 245,844.43

COMMON STOCK EUR.4599390903 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXM6 METROPOLE TELEVISION

427.000 NHHJ Local 17.555200 0.00 3.75 0.00 7,492.320.736296

Base 23.842585 0.00 5.09 0.00 10,175.69

30 Sep 2010 OPEN EUR/FR4 0.01SANFORD C. BERNSTEIN LTD

122.000 NHEH Local 17.420000 0.00 0.75 0.00 2,124.490.735294

Base 23.691204 0.00 1.02 0.00 2,889.31

30 Sep 2010 OPEN EUR/FR4 0.01GOLDMAN SACHS INTERNATIONAL

144.000 NHEH Local 17.526111 0.00 0.88 0.00 2,522.880.735294

Base 23.835515 0.00 1.20 0.00 3,431.12

30 Sep 2010 OPEN EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

359.000 NHEH Local 17.559889 0.00 2.21 0.00 6,301.790.735294

Base 23.881453 0.00 3.01 0.00 8,570.44

30 Sep 2010 OPEN EUR/FR4 0.01UBS AG

15,060.000 NHEH Local 17.379400 0.00 91.61 0.00 261,642.150.735294

Base 23.635988 0.00 124.59 0.00 355,833.38

599390903 Total

99.20 0.000.0016,112.000 Local 280,083.63

Base 0.00 134.91 0.00 380,899.94
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COMMON STOCK EUR.2599711900 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELEVISION FRANCAISE (T.F.1)

819.000 NHHJ Local 11.625201 0.00 4.76 0.00 9,516.280.736296

Base 15.788760 0.00 6.46 0.00 12,924.53

COMMON STOCK NPV704239904 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXEURAZEO

160.000 NHHJ Local 47.498700 0.00 3.80 0.00 7,595.990.736296

Base 64.510333 0.00 5.16 0.00 10,316.49

COMMON STOCK EUR4.0706271905 19 Aug 2010 24 Aug 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSODEXO

12,980.000 NHEH Local 46.362100 0.00 300.89 0.00 601,479.170.779089

Base 59.508092 0.00 386.21 0.00 772,028.83

28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,109.000 NHHJ Local 47.096501 0.00 26.12 0.00 52,203.900.736296

Base 63.964086 0.00 35.47 0.00 70,900.70

706271905 Total

327.01 0.000.0014,089.000 Local 653,683.07

Base 0.00 421.68 0.00 842,929.53

REIT EUR5.0707624904 28 Sep 2010 OPEN EUR/FR4 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUXUNIBAIL RODAMCO SE

497.000 NHHJ Local 161.668491 0.00 40.17 0.00 80,309.070.736296

Base 219.569971 0.00 54.56 0.00 109,071.72

COMMON STOCK708842901 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAXA SA

11,526.000 NHHJ Local 12.689500 0.00 73.13 0.00 146,186.050.736296

Base 17.234237 0.00 99.32 0.00 198,542.50

COMMON STOCK EUR1.0710352907 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXPEUGEOT SA

2,283.000 NHHJ Local 25.091000 0.00 28.64 0.00 57,254.110.736296

Base 34.077328 0.00 38.90 0.00 77,759.64
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COMMON STOCK EUR.18721247906 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXESSILOR INTERNATIONAL

1,119.000 NHHJ Local 49.507802 0.00 27.70 0.00 55,371.530.736296

Base 67.238994 0.00 37.62 0.00 75,202.81

COMMON STOCK NPV729433904 30 Sep 2010 OPEN EUR/FR4 0.02UBS AGZODIAC AEROSPACE

8,663.000 NHEH Local 46.719400 0.00 141.66 0.00 404,588.500.735294

Base 63.538394 0.00 192.66 0.00 550,240.45

COMMON STOCK EUR4.0738048909 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXCOMPAGNIE DE SAINT GOBAIN

3,291.000 NHHJ Local 32.434200 0.00 53.37 0.00 106,687.580.736296

Base 44.050491 0.00 72.48 0.00 144,897.68

REIT EUR1.4758255905 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKLEPIERRE

425.000 NHHJ Local 27.513700 0.00 5.85 0.00 11,687.470.736296

Base 37.367716 0.00 7.95 0.00 15,873.33

COMMON STOCK EUR1.0762204907 15 Jul 2010 20 Jul 2010 EUR/FR4 0.06PERSHING LLCBOIRON SA

400.000 NHEG Local 28.565300 0.00 18.28 0.00 11,407.840.775675

Base 36.826377 0.00 23.57 0.00 14,706.98

16 Jul 2010 21 Jul 2010 EUR/FR4 0.06PERSHING LLC

1,500.000 NHEG Local 28.112100 0.00 67.47 0.00 42,100.680.774054

Base 36.318009 0.00 87.16 0.00 54,389.85

19 Jul 2010 22 Jul 2010 EUR/FR4 0.06PERSHING LLC

3,000.000 NHEG Local 27.954200 0.00 134.18 0.00 83,728.420.771456

Base 36.235638 0.00 173.93 0.00 108,532.98

20 Jul 2010 23 Jul 2010 EUR/FR4 0.06PERSHING LLC

3,300.000 NHEG Local 27.700500 0.00 146.26 0.00 91,265.390.774863

Base 35.748900 0.00 188.76 0.00 117,782.61
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21 Jul 2010 26 Jul 2010 EUR/FR4 0.06PERSHING LLC

2,773.000 NHEG Local 27.680101 0.00 122.81 0.00 76,634.110.780153

Base 35.480349 0.00 157.42 0.00 98,229.59

22 Jul 2010 27 Jul 2010 EUR/FR4 0.06PERSHING LLC

2,600.000 NHEG Local 27.580900 0.00 114.74 0.00 71,595.600.775134

Base 35.582106 0.00 148.03 0.00 92,365.45

23 Jul 2010 27 Jul 2010 EUR/FR4 0.06PERSHING LLC

8,262.000 NHEG Local 26.867400 0.00 355.17 0.00 221,623.290.777333

Base 34.563565 0.00 456.91 0.00 285,107.27

26 Jul 2010 29 Jul 2010 EUR/FR4 0.06PERSHING LLC

386.000 NHEG Local 26.812902 0.00 16.56 0.00 10,333.220.770060

Base 34.819237 0.00 21.50 0.00 13,418.72

27 Jul 2010 30 Jul 2010 EUR/FR4 0.06PERSHING LLC

1,479.000 NHEG Local 26.685600 0.00 63.15 0.00 39,404.850.770149

Base 34.649918 0.00 82.00 0.00 51,165.23

762204907 Total

1,038.62 0.000.0023,700.000 Local 648,093.40

Base 0.00 1,339.28 0.00 835,698.68

REIT EUR7.5774246904 28 Sep 2010 OPEN EUR/FR4 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXGECINA SA

141.000 NHHJ Local 83.504113 0.00 5.89 0.00 11,768.190.736296

Base 113.411064 0.00 8.00 0.00 15,982.96

RECEIPT NPVB00ZQQ907 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSES

2,363.000 NHHJ Local 17.398201 0.00 20.56 0.00 41,091.390.736296

Base 23.629357 0.00 27.92 0.00 55,808.25



Prepared by State StreetPage 629

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.2B01N3F902 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPAGESJAUNES

1,051.000 NHHJ Local 7.651503 0.00 4.02 0.00 8,037.710.736296

Base 10.391885 0.00 5.46 0.00 10,916.41

COMMON STOCK EUR.2B058TZ909 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSAFRAN SA

1,585.000 NHHJ Local 21.277300 0.00 16.86 0.00 33,707.660.736296

Base 28.897753 0.00 22.90 0.00 45,780.04

COMMON STOCK EUR1.0B0C2CQ902 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXGDF SUEZ

7,557.000 NHHJ Local 25.987900 0.00 98.20 0.00 196,292.360.736296

Base 35.295452 0.00 133.37 0.00 266,594.36

COMMON STOCK EUR1.0B0M7KJ907 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXEUTELSAT COMMUNICATIONS

416.000 NHHJ Local 28.359600 0.00 5.90 0.00 11,791.690.736296

Base 38.516575 0.00 8.01 0.00 16,014.88

COMMON STOCK EUR.5B0NJJ1901 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXELECTRICITE DE FRANCE

1,285.000 NHHJ Local 31.706400 0.00 20.37 0.00 40,722.350.736296

Base 43.062029 0.00 27.67 0.00 55,307.04

COMMON STOCK EUR.1B0V2C1906 19 Aug 2010 24 Aug 2010 EUR/FR4CREDIT SUISSE SECURITIES (EUROPE) LBULL

18,518.000 NHEH Local 2.401200 0.00 15.56 0.00 44,449.860.779089

Base 3.082061 0.00 19.97 0.00 57,053.64

19 Aug 2010 24 Aug 2010 EUR/FR4PERSHING SECURITIES LIMITED

8,750.000 NHEH Local 2.380301 0.00 7.29 0.00 20,820.340.779089

Base 3.055236 0.00 9.36 0.00 26,723.96

20 Aug 2010 25 Aug 2010 EUR/FR4THE ROYALBANK OF SCOTLAND N.V.UK EQ

17,711.000 NHEH Local 2.320300 0.00 14.38 0.00 41,080.450.788271

Base 2.943531 0.00 18.24 0.00 52,114.63
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23 Aug 2010 26 Aug 2010 EUR/FR4UBS AG

2,980.000 NHEH Local 2.294000 0.00 2.39 0.00 6,833.730.789733

Base 2.904779 0.00 3.03 0.00 8,653.22

B0V2C1906 Total

39.62 0.000.0047,959.000 Local 113,184.38

Base 0.00 50.60 0.00 144,545.45

COMMON STOCK EUR4.0B11ZRK906 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXLEGRAND SA

495.000 NHHJ Local 24.182606 0.00 5.99 0.00 11,964.400.736296

Base 32.843593 0.00 8.14 0.00 16,249.44

COMMON STOCK EUR4.0B13X01900 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXEIFFAGE

205.000 NHHJ Local 35.019512 0.00 3.59 0.00 7,175.410.736296

Base 47.561731 0.00 4.88 0.00 9,745.28

COMMON STOCK EUR3.0B164FY903 28 Sep 2010 OPEN EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXADP

196.000 NHHJ Local 59.612000 0.00 5.84 0.00 11,678.110.736296

Base 80.962004 0.00 7.93 0.00 15,860.62

COMMON STOCK EUR4.0B197DR900 28 Sep 2010 OPEN EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXVALLOUREC

769.000 NHHJ Local 72.266294 0.00 27.79 0.00 55,544.990.736296

Base 98.148427 0.00 37.74 0.00 75,438.40

COMMON STOCKB1LB9P906 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCOR SE

1,258.000 NHHJ Local 17.699801 0.00 11.13 0.00 22,255.220.736296

Base 24.038975 0.00 15.12 0.00 30,225.91

30 Sep 2010 OPEN EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

5,509.000 NHEH Local 17.575900 0.00 48.41 0.00 96,777.220.735294

Base 23.903228 0.00 65.84 0.00 131,617.04
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B1LB9P906 Total

59.54 0.000.006,767.000 Local 119,032.44

Base 0.00 80.96 0.00 161,842.95

COMMON STOCK EUR2.5B1XH02900 28 Sep 2010 OPEN EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVINCI SA

3,020.000 NHHJ Local 36.482600 0.00 55.09 0.00 110,122.360.736296

Base 49.548823 0.00 74.82 0.00 149,562.62

COMMON STOCK EUR1.0B1Y9JH904 30 Sep 2010 OPEN EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDRHODIA SA

698.000 NHEH Local 17.833200 0.00 4.36 0.00 12,443.210.735294

Base 24.253156 0.00 5.93 0.00 16,922.77

30 Sep 2010 OPEN EUR/FR4 0.01UBS AG

49,955.000 NHEH Local 17.748300 0.00 310.32 0.00 886,306.010.735294

Base 24.137692 0.00 422.04 0.00 1,205,376.37

B1Y9JH904 Total

314.68 0.000.0050,653.000 Local 898,749.22

Base 0.00 427.97 0.00 1,222,299.14

COMMON STOCK EUR.25B1Y9TB906 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXDANONE

3,774.000 NHHJ Local 43.454701 0.00 82.00 0.00 163,916.040.736296

Base 59.017978 0.00 111.37 0.00 222,622.48

COMMON STOCK EUR.12B28DTJ907 28 Sep 2010 OPEN EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXBUREAU VERITAS SA

123.000 NHHJ Local 49.975700 0.00 3.07 0.00 6,143.940.736296

Base 67.874469 0.00 4.17 0.00 8,344.39

COMMON STOCK EUR4.0B3B8D0900 28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSUEZ ENVIRONNEMENT CO

1,547.000 NHHJ Local 13.681002 0.00 10.58 0.00 21,153.930.736296

Base 18.580845 0.00 14.37 0.00 28,730.20
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COMMON STOCK EUR2.B62G1B904 14 Jul 2010 19 Jul 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXEDENRED

23,710.000 NHEB Local 13.937300 0.00 264.36 0.00 330,189.020.784098

Base 17.774946 0.00 337.15 0.00 421,106.83

28 Sep 2010 OPEN EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,472.000 NHHJ Local 14.011300 0.00 10.31 0.00 20,614.320.736296

Base 19.029439 0.00 14.00 0.00 27,997.33

B62G1B904 Total

274.67 0.000.0025,182.000 Local 350,803.34

Base 0.00 351.15 0.00 449,104.16

392,627.000

0.00

0.00

8,278.92

6,257.52

0.00

0.00 10,573,769.18

14,099,694.96

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXADIDAS AG

1,046.000 NHHJ Local 45.864400 0.00 23.99 0.00 47,950.170.736296

Base 62.290709 0.00 32.58 0.00 65,123.50

COMMON STOCK NPV435209903 28 Sep 2010 30 Sep 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRESENIUS SE + CO KGAA

184.000 NHHJ Local 58.566200 0.00 5.39 0.00 10,770.790.736296

Base 79.541652 0.00 7.32 0.00 14,628.34

COMMON STOCK NPV435413901 28 Sep 2010 30 Sep 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXUNITED INTERNET AG REG SHARE

425.000 NHHJ Local 11.612000 0.00 2.47 0.00 4,932.630.736296

Base 15.770831 0.00 3.35 0.00 6,699.25

COMMON STOCK NPV451180905 28 Sep 2010 30 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHANNOVER RUECKVERSICHERUNGS

340.000 NHHJ Local 34.314912 0.00 5.83 0.00 11,661.240.736296

Base 46.604779 0.00 7.92 0.00 15,837.71
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COMMON STOCK NPV455710905 28 Sep 2010 30 Sep 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGEA GROUP AG

721.000 NHHJ Local 17.983606 0.00 6.48 0.00 12,959.700.736296

Base 24.424424 0.00 8.80 0.00 17,601.21

PREFERENCE456894906 28 Sep 2010 30 Sep 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRESENIUS SE PREF

343.000 NHHJ Local 59.198513 0.00 10.15 0.00 20,294.940.736296

Base 80.400427 0.00 13.79 0.00 27,563.56

PREFERENCE457913903 30 Sep 2010 OPEN EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDPROSIEBEN SAT.1 MEDIA AG PFD

5,155.000 NHEH Local 17.514400 0.00 45.14 0.00 90,241.590.735294

Base 23.819588 0.00 61.39 0.00 122,728.58

COMMON STOCK NPV459668901 30 Sep 2010 OPEN EUR/DE5 0.02GOLDMAN SACHS INTERNATIONALDOUGLAS HOLDING AG

138.000 NHEH Local 36.962536 0.00 1.79 0.00 5,099.040.735294

Base 50.269057 0.00 2.43 0.00 6,934.70

30 Sep 2010 OPEN EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,109.000 NHEH Local 37.005302 0.00 14.36 0.00 41,024.520.735294

Base 50.327219 0.00 19.53 0.00 55,793.36

30 Sep 2010 OPEN EUR/DE5 0.02UBS AG

4,482.000 NHEH Local 36.959601 0.00 57.98 0.00 165,594.950.735294

Base 50.265065 0.00 78.85 0.00 225,209.17

459668901 Total

74.13 0.000.005,729.000 Local 211,718.51

Base 0.00 100.81 0.00 287,937.23

COMMON STOCK471762906 19 Aug 2010 23 Aug 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXRHOEN KLINIKUM AG

14,073.000 NHEH Local 17.533300 0.00 123.37 0.00 246,622.760.779089

Base 22.504874 0.00 158.35 0.00 316,552.74
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COMMON STOCK NPV474184900 28 Sep 2010 30 Sep 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXMERCK KGAA

382.000 NHHJ Local 62.131309 0.00 11.87 0.00 23,722.290.736296

Base 84.383603 0.00 16.12 0.00 32,218.41

COMMON STOCK NPV475513909 15 Jul 2010 19 Jul 2010 EUR/DE5 0.20CREDIT AGRICOLE INDOSUEZ CHEUVREUXSOFTWARE AG

900.000 NHEG Local 95.088300 0.00 136.93 0.00 85,442.540.775675

Base 122.587811 0.00 176.53 0.00 110,152.50

COMMON STOCK NPV476896907 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRWE AG

2,144.000 NHHJ Local 50.100000 0.00 53.71 0.00 107,360.690.736296

Base 68.043287 0.00 72.95 0.00 145,811.86

PREFERENCE476914908 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRWE AG NON VTG PFD

328.000 NHHJ Local 46.896585 0.00 7.69 0.00 15,374.390.736296

Base 63.692571 0.00 10.44 0.00 20,880.72

COMMON STOCK NPV484628904 28 Sep 2010 30 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSAP AG COMMON

4,610.000 NHHJ Local 36.665701 0.00 84.51 0.00 168,944.370.736296

Base 49.797501 0.00 114.78 0.00 229,451.70

COMMON STOCK NPV494290901 28 Sep 2010 30 Sep 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXE.ON AG

10,302.000 NHHJ Local 21.706700 0.00 111.81 0.00 223,510.610.736296

Base 29.480942 0.00 151.85 0.00 303,560.81

COMMON STOCK NPV500246905 28 Sep 2010 30 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHENKEL AG + CO KGAA

509.000 NHHJ Local 33.028605 0.00 8.41 0.00 16,803.150.736296

Base 44.857781 0.00 11.42 0.00 22,821.19

COMMON STOCK NPV504141904 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXMETRO AG

1,590.000 NHHJ Local 46.953101 0.00 37.33 0.00 74,618.100.736296

Base 63.769328 0.00 50.70 0.00 101,342.53
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COMMON STOCK NPV506472901 19 Aug 2010 23 Aug 2010 EUR/DE5 0.14CREDIT AGRICOLE INDOSUEZ CHEUVREUXPUMA AG

689.000 NHEH Local 220.446200 0.00 75.94 0.00 151,811.490.779089

Base 282.953809 0.00 97.47 0.00 194,857.70

28 Sep 2010 30 Sep 2010 EUR/DE5 0.16CREDIT AGRICOLE INDOSUEZ CHEUVREUX

63.000 NHHJ Local 242.398413 0.00 7.64 0.00 15,263.460.736296

Base 329.213269 0.00 10.38 0.00 20,730.06

506472901 Total

83.58 0.000.00752.000 Local 167,074.95

Base 0.00 107.85 0.00 215,587.76

COMMON STOCK NPV506921907 28 Sep 2010 30 Sep 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXBAYER AG REG

3,729.000 NHHJ Local 51.607200 0.00 96.22 0.00 192,347.030.736296

Base 70.090290 0.00 130.68 0.00 261,236.01

PREFERENCE507670909 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXHENKEL AG + CO KGAA VORZUG

1,291.000 NHHJ Local 39.409800 0.00 25.44 0.00 50,852.610.736296

Base 53.524398 0.00 34.55 0.00 69,065.44

COMMON STOCK NPV510518905 28 Sep 2010 30 Sep 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCELESIO AG

555.000 NHHJ Local 15.998505 0.00 4.44 0.00 8,874.730.736296

Base 21.728361 0.00 6.03 0.00 12,053.21

COMMON STOCK NPV510866908 28 Sep 2010 30 Sep 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXHOCHTIEF AG

463.000 NHHJ Local 62.630500 0.00 14.50 0.00 28,983.420.736296

Base 85.061578 0.00 19.69 0.00 39,363.82

COMMON STOCK NPV511738908 17 Sep 2010 21 Sep 2010 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDBILFINGER BERGER SE

1,500.000 NHHV Local 50.222900 0.00 30.13 0.00 75,304.220.766636

Base 65.510751 0.00 39.30 0.00 98,226.82
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20 Sep 2010 22 Sep 2010 EUR/DE5 0.03UBS AG

900.000 NHHV Local 50.221100 0.00 22.60 0.00 45,176.390.764906

Base 65.656564 0.00 29.55 0.00 59,061.36

21 Sep 2010 23 Sep 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

500.000 NHHV Local 50.912500 0.00 12.73 0.00 25,443.520.761296

Base 66.876090 0.00 16.72 0.00 33,421.32

22 Sep 2010 24 Sep 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,900.000 NHHV Local 50.214800 0.00 47.70 0.00 95,360.420.747133

Base 67.209988 0.00 63.84 0.00 127,635.13

23 Sep 2010 27 Sep 2010 EUR/DE5 0.03UBS AG

1,804.000 NHHV Local 49.776702 0.00 44.90 0.00 89,752.270.749344

Base 66.427038 0.00 59.92 0.00 119,774.46

24 Sep 2010 28 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,796.000 NHHV Local 50.628001 0.00 36.37 0.00 90,891.520.742032

Base 68.228865 0.00 49.01 0.00 122,490.03

27 Sep 2010 29 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,300.000 NHHV Local 50.923100 0.00 26.48 0.00 66,173.550.742115

Base 68.618880 0.00 35.68 0.00 89,168.86

29 Sep 2010 OPEN EUR/DE5 0.07KEMPEN + CO N.V.

500.000 NHHV Local 51.200400 0.00 25.60 0.00 25,574.600.733353

Base 69.816855 0.00 34.91 0.00 34,873.52

30 Sep 2010 OPEN EUR/DE5 0.07KEMPEN + CO N.V.

1,700.000 NHHV Local 50.979100 0.00 86.66 0.00 86,577.810.735294

Base 69.331587 0.00 117.86 0.00 117,745.84

511738908 Total

333.17 0.000.0011,900.000 Local 600,254.30

Base 0.00 446.79 0.00 802,397.34
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COMMON STOCK NPV512067901 28 Sep 2010 30 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHEIDELBERGCEMENT AG

533.000 NHHJ Local 35.741500 0.00 9.53 0.00 19,040.690.736296

Base 48.542298 0.00 12.94 0.00 25,860.10

COMMON STOCK NPV512907908 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRESENIUS MEDICAL CARE AG +

1,208.000 NHHJ Local 44.598502 0.00 26.94 0.00 53,848.050.736296

Base 60.571431 0.00 36.59 0.00 73,133.70

COMMON STOCK NPV529412900 28 Sep 2010 30 Sep 2010 EUR/DE5 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUXMUENCHENER RUECKVER AG REG

1,295.000 NHHJ Local 102.560502 0.00 66.41 0.00 132,749.440.736296

Base 139.292488 0.00 90.19 0.00 180,293.58

COMMON STOCK NPV546535907 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSALZGITTER AG

229.000 NHHJ Local 47.121500 0.00 5.40 0.00 10,785.420.736296

Base 63.998039 0.00 7.33 0.00 14,648.21

COMMON STOCK NPV549710903 28 Sep 2010 30 Sep 2010 EUR/DE5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXVOLKSWAGEN AG

595.000 NHHJ Local 79.968908 0.00 23.79 0.00 47,557.710.736296

Base 108.609728 0.00 32.31 0.00 64,590.48

PREFERENCE549716900 28 Sep 2010 30 Sep 2010 EUR/DE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXVOLKSWAGEN AG PFD

857.000 NHHJ Local 89.938401 0.00 38.54 0.00 77,038.670.736296

Base 122.149789 0.00 52.34 0.00 104,630.03

COMMON STOCK552388902 19 Aug 2010 23 Aug 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXKRONES AG

3,747.000 NHEH Local 43.010400 0.00 80.58 0.00 161,079.390.779089

Base 55.206016 0.00 103.43 0.00 206,753.52

COMMON STOCK NPV556352904 28 Sep 2010 30 Sep 2010 EUR/DE5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXMAN SE

784.000 NHHJ Local 79.058100 0.00 30.99 0.00 61,950.560.736296

Base 107.372714 0.00 42.09 0.00 84,138.12
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COMMON STOCK NPV563692904 28 Sep 2010 30 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXTHYSSENKRUPP AG

2,261.000 NHHJ Local 23.507600 0.00 26.58 0.00 53,124.100.736296

Base 31.926834 0.00 36.10 0.00 72,150.47

COMMON STOCK NPV566629903 28 Sep 2010 30 Sep 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTUI AG

2,219.000 NHHJ Local 8.642600 0.00 9.59 0.00 19,168.340.736296

Base 11.737942 0.00 13.02 0.00 26,033.47

COMMON STOCK NPV572797900 28 Sep 2010 30 Sep 2010 EUR/DE5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXSIEMENS AG REG

4,050.000 NHHJ Local 76.653800 0.00 155.22 0.00 310,292.670.736296

Base 104.107316 0.00 210.81 0.00 421,423.82

COMMON STOCK NPV575035902 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEUTSCHE BANK AG REGISTERED

3,589.000 NHHJ Local 40.649401 0.00 72.95 0.00 145,817.750.736296

Base 55.207961 0.00 99.08 0.00 198,042.30

COMMON STOCK EUR1.0575602909 08 Jul 2010 12 Jul 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXBAYERISCHE MOTOREN WERKE AG

111,200.000 NHEB Local 39.257600 0.00 3,492.36 0.00 4,361,952.760.789858

Base 49.702098 0.00 4,421.50 0.00 5,522,451.83

06 Aug 2010 10 Aug 2010 EUR/DE5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

10,890.000 NHEB Local 44.159800 0.00 384.72 0.00 480,515.500.752899

Base 58.653020 0.00 510.98 0.00 638,220.40

09 Aug 2010 11 Aug 2010 EUR/DE5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

15,000.000 NHEB Local 44.319000 0.00 531.83 0.00 664,253.170.755002

Base 58.700507 0.00 704.41 0.00 879,803.19

28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,523.000 NHHJ Local 49.549402 0.00 62.51 0.00 124,950.630.736296

Base 67.295493 0.00 84.90 0.00 169,701.63
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575602909 Total

4,471.42 0.000.00139,613.000 Local 5,631,672.06

Base 0.00 5,721.79 0.00 7,210,177.05

PREFERENCE575603907 28 Sep 2010 30 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBAYERISCHE MOTOREN WERKE PFD

1,349.000 NHHJ Local 32.660600 0.00 22.03 0.00 44,037.120.736296

Base 44.357976 0.00 29.92 0.00 59,808.99

COMMON STOCK NPV576162903 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXK S AG

1,032.000 NHHJ Local 44.436105 0.00 22.93 0.00 45,835.130.736296

Base 60.350871 0.00 31.14 0.00 62,250.96

COMMON STOCK NPV577091903 16 Aug 2010 18 Aug 2010 EUR/DE5 0.04UBS AGWUESTENROT + WUERTTEMBERG

1,125.000 NHEG Local 19.719404 0.00 35.49 0.00 22,148.840.778998

Base 25.313806 0.00 45.56 0.00 28,432.47

17 Aug 2010 19 Aug 2010 EUR/DE5 0.04UBS AG

842.000 NHEG Local 19.426500 0.00 26.17 0.00 16,330.940.775825

Base 25.039796 0.00 33.73 0.00 21,049.77

18 Aug 2010 20 Aug 2010 EUR/DE5 0.04UBS AG

920.000 NHEG Local 19.350000 0.00 28.48 0.00 17,773.520.776880

Base 24.907322 0.00 36.66 0.00 22,878.08

19 Aug 2010 23 Aug 2010 EUR/DE5 0.04UBS AG

340.000 NHEG Local 19.197088 0.00 10.44 0.00 6,516.570.779089

Base 24.640430 0.00 13.40 0.00 8,364.35

20 Aug 2010 24 Aug 2010 EUR/DE5 0.04UBS AG

290.000 NHEG Local 19.218207 0.00 8.92 0.00 5,564.360.788271

Base 24.380203 0.00 11.32 0.00 7,058.94
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23 Aug 2010 25 Aug 2010 EUR/DE5 0.04UBS AG

1,703.000 NHEG Local 19.146101 0.00 52.17 0.00 32,553.640.790108

Base 24.232258 0.00 66.03 0.00 41,201.51

24 Aug 2010 26 Aug 2010 EUR/DE5 0.04UBS AG

759.000 NHEG Local 19.250000 0.00 23.38 0.00 14,587.370.788457

Base 24.414775 0.00 29.65 0.00 18,501.16

25 Aug 2010 27 Aug 2010 EUR/DE5 0.04UBS AG

1,014.000 NHEG Local 19.013195 0.00 30.85 0.00 19,248.530.790420

Base 24.054547 0.00 39.03 0.00 24,352.28

26 Aug 2010 30 Aug 2010 EUR/DE5 0.04UBS AG

8,671.000 NHEG Local 19.014400 0.00 263.80 0.00 164,610.060.786380

Base 24.179659 0.00 335.46 0.00 209,326.36

30 Aug 2010 01 Sep 2010 EUR/DE5 0.04UBS AG

8,146.000 NHEG Local 19.203601 0.00 250.29 0.00 156,182.240.788239

Base 24.362663 0.00 317.53 0.00 198,140.72

01 Sep 2010 03 Sep 2010 EUR/DE5 0.04UBS AG

183.000 NHEG Local 19.240000 0.00 5.63 0.00 3,515.290.780518

Base 24.650296 0.00 7.21 0.00 4,503.79

03 Sep 2010 07 Sep 2010 EUR/DE5 0.04UBS AG

488.000 NHEG Local 18.680410 0.00 14.59 0.00 9,101.450.776187

Base 24.066894 0.00 18.80 0.00 11,725.85

08 Sep 2010 10 Sep 2010 EUR/DE5 0.04UBS AG

1,051.000 NHEG Local 18.836004 0.00 31.67 0.00 19,764.970.785577

Base 23.977285 0.00 40.31 0.00 25,159.81

09 Sep 2010 13 Sep 2010 EUR/DE5 0.04UBS AG

2,568.000 NHEG Local 18.741702 0.00 77.01 0.00 48,051.680.786875

Base 23.817890 0.00 97.87 0.00 61,066.47
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577091903 Total

858.89 0.000.0028,100.000 Local 535,949.46

Base 0.00 1,092.56 0.00 681,761.56

COMMON STOCK NPV577325905 30 Sep 2010 OPEN EUR/DE5 0.01GOLDMAN SACHS INTERNATIONALLEONI AG

46.000 NHEH Local 25.012609 0.00 0.41 0.00 1,150.170.735294

Base 34.017154 0.00 0.56 0.00 1,564.23

30 Sep 2010 OPEN EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTD

702.000 NHEH Local 24.994601 0.00 6.14 0.00 17,540.070.735294

Base 33.992663 0.00 8.35 0.00 23,854.50

30 Sep 2010 OPEN EUR/DE5 0.02J.P. MORGAN CLEARING CORP.

8,039.000 NHEH Local 24.979900 0.00 100.41 0.00 200,713.010.735294

Base 33.972669 0.00 136.56 0.00 272,969.74

30 Sep 2010 OPEN EUR/DE5 0.01UBS AG

5,296.000 NHEH Local 24.966600 0.00 46.28 0.00 132,176.830.735294

Base 33.954581 0.00 62.94 0.00 179,760.52

577325905 Total

153.24 0.000.0014,083.000 Local 351,580.08

Base 0.00 208.41 0.00 478,148.99

COMMON STOCK NPV584235907 28 Sep 2010 30 Sep 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEUTSCHE TELEKOM AG REG

16,066.000 NHHJ Local 10.070300 0.00 80.89 0.00 161,708.550.736296

Base 13.676972 0.00 109.86 0.00 219,624.38

COMMON STOCK NPV588950907 28 Sep 2010 30 Sep 2010 EUR/DE5CREDIT AGRICOLE INDOSUEZ CHEUVREUXINFINEON TECHNOLOGIES AG

7,287.000 NHHJ Local 4.816700 0.00 17.55 0.00 35,081.740.736296

Base 6.541798 0.00 23.84 0.00 47,646.25
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COMMON STOCK NPV591060900 19 Aug 2010 23 Aug 2010 EUR/DE5 0.18DEUTSCHE BANK AG LONDONRATIONAL AG

2,173.000 NHEH Local 136.400000 0.00 296.40 0.00 296,100.800.779089

Base 175.076275 0.00 380.44 0.00 380,060.30

19 Aug 2010 23 Aug 2010 EUR/DE5 0.06INVESTMENT TECHNOLOGY GROUP LTD

81.000 NHEH Local 135.624700 0.00 3.85 0.00 10,981.750.779089

Base 174.081138 0.00 4.94 0.00 14,095.63

19 Aug 2010 23 Aug 2010 EUR/DE5 0.06PERSHING SECURITIES LIMITED

18.000 NHEH Local 136.500000 0.00 0.86 0.00 2,456.140.779089

Base 175.204630 0.00 1.10 0.00 3,152.58

30 Sep 2010 OPEN EUR/DE5 0.07UBS AG

319.000 NHEH Local 155.366708 0.00 17.35 0.00 49,544.630.735294

Base 211.298757 0.00 23.60 0.00 67,380.71

591060900 Total

318.46 0.000.002,591.000 Local 359,083.32

Base 0.00 410.08 0.00 464,689.22

COMMON STOCK NPV702196908 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEUTSCHE BOERSE AG

1,290.000 NHHJ Local 50.094900 0.00 32.31 0.00 64,590.110.736296

Base 68.036360 0.00 43.88 0.00 87,723.02

PREFERENCE710106907 28 Sep 2010 30 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXPORSCHE AUTOMOBIL HLDG PFD

908.000 NHHJ Local 35.924604 0.00 16.31 0.00 32,603.230.736296

Base 48.790981 0.00 22.15 0.00 44,280.06

COMMON STOCK NPV710755901 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRAPORT AG

130.000 NHHJ Local 43.721769 0.00 2.84 0.00 5,680.990.736296

Base 59.380696 0.00 3.86 0.00 7,715.63
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COMMON STOCK NPVACI0054Q2 28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXBASF SE

6,391.000 NHHJ Local 46.099800 0.00 147.31 0.00 294,476.510.736296

Base 62.610418 0.00 200.07 0.00 399,943.11

02 Aug 2010 02 Aug 2010 EUR/DE5CUSIP CHANGE NON CASH

54,912.000 NHHJ Local 43.767046 0.00 0.00 0.00 2,403,336.060.699379

Base 62.579853 0.00 0.00 0.00 3,436,384.94

ACI0054Q2 Total

147.31 0.000.0061,303.000 Local 2,697,812.57

Base 0.00 200.07 0.00 3,836,328.05

COMMON STOCK NPVB012VF907 19 Aug 2010 23 Aug 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXWINCOR NIXDORF AG

3,421.000 NHEH Local 46.659901 0.00 79.81 0.00 159,543.710.779089

Base 59.890335 0.00 102.44 0.00 204,782.39

COMMON STOCK NPVB018CX906 28 Sep 2010 30 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEUTSCHE POSTBANK AG

1,997.000 NHHJ Local 24.951302 0.00 24.91 0.00 49,802.840.736296

Base 33.887597 0.00 33.83 0.00 67,639.70

COMMON STOCKB09DHL908 17 Sep 2010 21 Sep 2010 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALMTU AERO ENGINES HOLDING AG

1,300.000 NHHV Local 43.184300 0.00 22.46 0.00 56,117.130.766636

Base 56.329601 0.00 29.30 0.00 73,199.18

20 Sep 2010 22 Sep 2010 EUR/DE5 0.02MERRILL LYNCH INTERNATIONAL

1,000.000 NHHV Local 42.505000 0.00 17.00 0.00 42,488.000.764906

Base 55.568920 0.00 22.22 0.00 55,546.69

21 Sep 2010 23 Sep 2010 EUR/DE5 0.02MERRILL LYNCH INTERNATIONAL

4,200.000 NHHV Local 43.987000 0.00 73.90 0.00 184,671.500.761296

Base 57.779103 0.00 97.07 0.00 242,575.16
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22 Sep 2010 24 Sep 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

300.000 NHHV Local 44.015100 0.00 5.28 0.00 13,199.250.747133

Base 58.912001 0.00 7.07 0.00 17,666.53

24 Sep 2010 28 Sep 2010 EUR/DE5 0.03UBS AG

1,600.000 NHHV Local 42.605000 0.00 34.08 0.00 68,133.920.742032

Base 57.416661 0.00 45.93 0.00 91,820.73

27 Sep 2010 29 Sep 2010 EUR/DE5 0.02MERRILL LYNCH INTERNATIONAL

400.000 NHHV Local 42.451300 0.00 6.79 0.00 16,973.730.742115

Base 57.203129 0.00 9.15 0.00 22,872.10

28 Sep 2010 30 Sep 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHHV Local 42.406400 0.00 21.20 0.00 42,385.200.736296

Base 57.594228 0.00 28.79 0.00 57,565.44

30 Sep 2010 OPEN EUR/DE5 0.04J.P. MORGAN CLEARING CORP.

2,500.000 NHHV Local 42.205000 0.00 73.86 0.00 105,438.640.735294

Base 57.398809 0.00 100.45 0.00 143,396.57

B09DHL908 Total

254.57 0.000.0012,300.000 Local 529,407.37

Base 0.00 339.98 0.00 704,642.40

COMMON STOCK NPVB11Y56904 28 Sep 2010 30 Sep 2010 EUR/DE5 0.09CREDIT AGRICOLE INDOSUEZ CHEUVREUXWACKER CHEMIE AG

109.000 NHHJ Local 133.061927 0.00 7.25 0.00 14,496.500.736296

Base 180.717982 0.00 9.85 0.00 19,688.41

380,417.000

0.00

0.00

10,864.58

8,363.80

0.00

0.00 14,232,653.08

18,909,220.28

Local

Base

GERMANY Total

GREECE
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COMMON STOCK EUR.3412267908 28 Sep 2010 OPEN EUR/GR2CREDIT AGRICOLE INDOSUEZ CHEUVREUXPIRAEUS BANK S.A.

1,147.000 NHHJ Local 3.630000 0.00 2.08 7.92 4,153.610.736296

Base 4.930082 0.00 2.82 10.76 5,641.22

COMMON STOCK EUR4.7423586007 28 Sep 2010 OPEN EUR/GR2CREDIT AGRICOLE INDOSUEZ CHEUVREUXALPHA BANK AE

1,628.000 NHHJ Local 4.550000 0.00 3.70 14.07 7,389.630.736296

Base 6.179580 0.00 5.03 19.11 10,036.22

COMMON STOCK EUR.5442072005 28 Sep 2010 OPEN EUR/GR2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCOCA COLA HELLENIC BOTTLING

591.000 NHHJ Local 18.792403 0.00 5.55 21.10 11,079.660.736296

Base 25.522892 0.00 7.54 28.66 15,047.83

COMMON STOCK EUR5.0462595000 28 Sep 2010 OPEN EUR/GR2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNATIONAL BANK OF GREECE

2,812.000 NHHJ Local 7.620000 0.00 10.71 40.71 21,376.020.736296

Base 10.349099 0.00 14.55 55.29 29,031.83

COMMON STOCK505160903 28 Sep 2010 OPEN EUR/GR2CREDIT AGRICOLE INDOSUEZ CHEUVREUXHELLENIC TELECOMMUN ORGANIZA

1,126.000 NHHJ Local 5.380000 0.00 3.03 11.51 6,043.340.736296

Base 7.306844 0.00 4.12 15.64 8,207.76

COMMON STOCK EUR.3534025903 30 Sep 2010 OPEN EUR/GR2 0.01INVESTMENT TECHNOLOGY GROUP LTDFOLLI FOLLIE SA REG

10,028.000 NHEH Local 14.400000 0.00 72.20 263.54 144,067.460.735294

Base 19.584003 0.00 98.19 358.41 195,931.78

30 Sep 2010 OPEN EUR/GR2 0.01UBS AG

660.000 NHEH Local 14.330000 0.00 3.31 17.26 9,437.230.735294

Base 19.488803 0.00 4.50 23.48 12,834.63

534025903 Total

75.51 280.800.0010,688.000 Local 153,504.69

Base 0.00 102.69 381.89 208,766.41
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COMMON STOCK565431905 28 Sep 2010 OPEN EUR/GR2CREDIT AGRICOLE INDOSUEZ CHEUVREUXEFG EUROBANK ERGASIAS

1,552.000 NHHJ Local 4.310000 0.00 3.34 12.71 6,673.070.736296

Base 5.853624 0.00 4.54 17.26 9,063.03

COMMON STOCK EUR.3710725904 28 Sep 2010 OPEN EUR/GR2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXOPAP SA

1,729.000 NHHJ Local 11.467501 0.00 9.91 37.67 19,779.730.736296

Base 15.574580 0.00 13.46 51.16 26,863.83

21,273.000

0.00

0.00

154.75

113.83

579.77

426.49 229,999.75

312,658.13

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.32418224002 28 Sep 2010 OPEN EUR/IE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCRH PLC

3,847.000 NHHJ Local 12.246101 0.00 23.56 1.25 47,085.940.736296

Base 16.632035 0.00 32.00 1.70 63,949.74

COMMON STOCK EUR.05430550905 28 Sep 2010 OPEN EUR/IE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXELAN CORP PLC

1,885.000 NHHJ Local 3.893100 0.00 3.67 0.00 7,334.820.736296

Base 5.287412 0.00 4.98 0.00 9,961.78

COMMON STOCK451957906 28 Sep 2010 OPEN EUR/IE1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKERRY GROUP PLC A

1,092.000 NHHJ Local 25.686603 0.00 14.02 1.25 28,034.500.736296

Base 34.886245 0.00 19.04 1.70 38,075.04

COMMON STOCK EUR.01B011Y0909 19 Aug 2010 24 Aug 2010 EUR/IE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXC+C GROUP PLC

25,045.000 NHEH Local 3.130000 0.00 39.20 1.25 78,350.400.779089

Base 4.017513 0.00 50.32 1.60 100,566.69

30 Sep 2010 OPEN EUR/IE1UBS AG

33,811.000 NHEH Local 3.199100 0.00 37.86 1.25 108,125.660.735294

Base 4.350777 0.00 51.49 1.70 147,050.92
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B011Y0909 Total

77.06 2.500.0058,856.000 Local 186,476.06

Base 0.00 101.81 3.30 247,617.61

COMMON STOCK EUR.32B59NXW903 19 Aug 2010 24 Aug 2010 EUR/IE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXIRISH LIFE + PERMANENT PLC

53,157.000 NHEH Local 1.615200 0.00 42.93 1.25 85,815.010.779089

Base 2.073191 0.00 55.10 1.60 110,147.89

118,837.000

0.00

0.00

212.93

161.24

8.30

6.25 354,746.33

469,752.06

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR1.0405671009 28 Sep 2010 OPEN EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXASSICURAZIONI GENERALI

8,532.000 NHHJ Local 14.701800 0.00 62.72 0.00 125,373.040.736296

Base 19.967241 0.00 85.18 0.00 170,275.32

COMMON STOCK EUR4.0407216001 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCA POPOLARE DI MILANO

2,508.000 NHHJ Local 3.572201 0.00 4.48 0.00 8,954.600.736296

Base 4.851583 0.00 6.08 0.00 12,161.68

COMMON STOCK EUR.52407683002 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXINTESA SANPAOLO

58,351.000 NHHJ Local 2.408900 0.00 70.28 0.00 140,491.440.736296

Base 3.271646 0.00 95.45 0.00 190,808.37

COMMON STOCK EUR.52407684000 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXINTESA SANPAOLO RSP

12,092.000 NHHJ Local 1.908500 0.00 11.54 0.00 23,066.040.736296

Base 2.592028 0.00 15.67 0.00 31,327.13

COMMON STOCK EUR.5423244003 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXUNICREDIT SPA

110,554.000 NHHJ Local 1.883000 0.00 104.09 0.00 208,069.090.736296

Base 2.557395 0.00 141.37 0.00 282,588.92
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COMMON STOCK EUR.5457481000 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXMEDIOBANCA SPA

5,713.000 NHHJ Local 6.738400 0.00 19.25 0.00 38,477.230.736296

Base 9.151754 0.00 26.14 0.00 52,257.83

COMMON STOCK NPV468980008 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXPIRELLI + C.

3,028.000 NHHJ Local 5.823700 0.00 8.82 0.00 17,625.340.736296

Base 7.909455 0.00 11.98 0.00 23,937.85

26 Jul 2010 EUR/IT4REVERSE SPLIT NON CASH

666,488.000 NHEH Local 0.450857 0.00 0.00 0.00 300,491.280.833438

Base 0.540960 0.00 0.00 0.00 360,544.25

26 Jul 2010 CANCEL EUR/IT4REVERSE SPLIT NON CASH

-666,488.000 NHEH Local 0.450857 0.00 0.00 0.00 -300,491.280.833438

Base 0.540960 0.00 0.00 0.00 -360,544.25

26 Jul 2010 EUR/IT4REVERSE SPLIT NON CASH

286,209.000 NHHJ Local 0.439154 0.00 0.00 0.00 125,689.870.707895

Base 0.620366 0.00 0.00 0.00 177,554.48

26 Jul 2010 CANCEL EUR/IT4REVERSE SPLIT NON CASH

-286,209.000 NHHJ Local 0.439154 0.00 0.00 0.00 -125,689.870.707895

Base 0.620366 0.00 0.00 0.00 -177,554.48

26 Jul 2010 29 Jul 2010 EUR/IT4REVERSE SPLIT NON CASH

666,488.000 NHEH Local 0.450857 0.00 0.00 0.00 300,491.280.833438

Base 0.540960 0.00 0.00 0.00 360,544.25

26 Jul 2010 29 Jul 2010 EUR/IT4REVERSE SPLIT NON CASH

286,209.000 NHHJ Local 0.439154 0.00 0.00 0.00 125,689.870.707895

Base 0.620366 0.00 0.00 0.00 177,554.48

468980008 Total

8.82 0.000.00955,725.000 Local 443,806.49

Base 0.00 11.98 0.00 562,036.58
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Base Currency: USD - US DOLLAR

COMMON STOCK EUR.06480065903 28 Sep 2010 OPEN EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLUXOTTICA GROUP SPA

984.000 NHHJ Local 19.679695 0.00 9.68 0.00 19,355.140.736296

Base 26.727967 0.00 13.15 0.00 26,287.17

COMMON STOCK EUR.52507794907 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXMEDIASET SPA

6,161.000 NHHJ Local 5.234100 0.00 16.12 0.00 32,231.170.736296

Base 7.108690 0.00 21.89 0.00 43,774.75

COMMON STOCK EUR.07525647905 30 Sep 2010 OPEN EUR/IT4UBS AGBULGARI SPA

36,894.000 NHEH Local 6.662500 0.00 86.03 0.00 245,720.250.735294

Base 9.061001 0.00 117.00 0.00 334,179.59

COMMON STOCK EUR.1533709903 19 Aug 2010 24 Aug 2010 EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXERG SPA

9,389.000 NHEH Local 9.758700 0.00 45.81 0.00 91,578.620.779089

Base 12.525783 0.00 58.80 0.00 117,545.77

COMMON STOCK EUR.1553519901 19 Aug 2010 24 Aug 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXMEDIOLANUM SPA

24,261.000 NHEH Local 3.041900 0.00 36.90 0.00 73,762.640.779089

Base 3.904432 0.00 47.36 0.00 94,678.07

COMMON STOCK EUR.5573144904 15 Jul 2010 20 Jul 2010 EUR/IT4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXTREVI FINANZIARIA SPA

2,700.000 NHEG Local 11.881700 0.00 51.33 0.00 32,029.260.775675

Base 15.317884 0.00 66.17 0.00 41,292.11

16 Jul 2010 21 Jul 2010 EUR/IT4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,000.000 NHEG Local 11.756900 0.00 37.62 0.00 23,476.180.774054

Base 15.188734 0.00 48.60 0.00 30,328.87

14 Sep 2010 17 Sep 2010 EUR/IT4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

14,100.000 NHEG Local 10.304100 0.00 232.46 0.00 145,055.350.768462

Base 13.408731 0.00 302.50 0.00 188,760.60
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573144904 Total

321.41 0.000.0018,800.000 Local 200,560.79

Base 0.00 417.27 0.00 260,381.58

COMMON STOCK EUR3.5574852901 28 Sep 2010 OPEN EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXFIAT SPA

7,298.000 NHHJ Local 11.035700 0.00 40.27 0.00 80,498.270.736296

Base 14.988130 0.00 54.69 0.00 109,328.68

COMMON STOCK EUR.15583620901 19 Aug 2010 24 Aug 2010 EUR/IT4PERSHING SECURITIES LIMITEDGRUPPO EDITORIALE L ESPRESSO

127,151.000 NHEH Local 1.472600 0.00 65.53 0.00 187,177.030.779089

Base 1.890156 0.00 84.11 0.00 240,251.15

20 Aug 2010 25 Aug 2010 EUR/IT4THE ROYALBANK OF SCOTLAND N.V.UK EQ

26,374.000 NHEH Local 1.472000 0.00 13.59 0.00 38,808.940.788271

Base 1.867378 0.00 17.24 0.00 49,232.99

23 Aug 2010 26 Aug 2010 EUR/IT4UBS AG

22,289.000 NHEH Local 1.469200 0.00 11.46 0.00 32,735.540.789733

Base 1.860376 0.00 14.51 0.00 41,451.40

583620901 Total

90.58 0.000.00175,814.000 Local 258,721.51

Base 0.00 115.86 0.00 330,935.54

COMMON STOCK EUR.67712854900 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCA MONTE DEI PASCHI SIENA

28,639.000 NHHJ Local 1.022700 0.00 14.64 0.00 29,274.470.736296

Base 1.388979 0.00 19.88 0.00 39,759.11

COMMON STOCK EUR1.0713525905 19 Aug 2010 24 Aug 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXCREDITO EMILIANO SPA

10,211.000 NHEH Local 4.513200 0.00 23.04 0.00 46,061.250.779089

Base 5.792920 0.00 29.57 0.00 59,121.94
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COMMON STOCK EUR1.714456902 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXENEL SPA

40,616.000 NHHJ Local 3.885100 0.00 78.90 0.00 157,718.320.736296

Base 5.276546 0.00 107.16 0.00 214,205.05

COMMON STOCK EUR1.0727752909 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCA CARIGE SPA

8,975.000 NHHJ Local 1.700000 0.00 7.63 0.00 15,249.870.736296

Base 2.308854 0.00 10.36 0.00 20,711.60

COMMON STOCK EUR2.5762222909 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXUBI BANCA SCPA

4,729.000 NHHJ Local 6.995001 0.00 16.54 0.00 33,062.820.736296

Base 9.500257 0.00 22.46 0.00 44,904.25

COMMON STOCK EUR.55763439908 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELECOM ITALIA SPA

55,851.000 NHHJ Local 1.031000 0.00 28.79 0.00 57,553.590.736296

Base 1.400252 0.00 39.10 0.00 78,166.38

MISC. EUR.55763440906 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELECOM ITALIA RSP

45,072.000 NHHJ Local 0.821100 0.00 18.50 0.00 36,990.120.736296

Base 1.115177 0.00 25.13 0.00 50,238.11

COMMON STOCK EUR1.766716906 28 Sep 2010 OPEN EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXATLANTIA SPA

1,451.000 NHHJ Local 15.148401 0.00 10.99 0.00 21,969.340.736296

Base 20.573792 0.00 14.93 0.00 29,837.65

COMMON STOCK EUR1.0B09RG6901 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXPARMALAT SPA

13,241.000 NHHJ Local 1.891400 0.00 12.52 0.00 25,031.510.736296

Base 2.568804 0.00 17.00 0.00 33,996.53

30 Sep 2010 OPEN EUR/IT4UBS AG

106,922.000 NHEH Local 1.895000 0.00 70.92 0.00 202,546.270.735294

Base 2.577200 0.00 96.45 0.00 275,462.97
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B09RG6901 Total

83.44 0.000.00120,163.000 Local 227,577.78

Base 0.00 113.45 0.00 309,459.50

COMMON STOCK EUR5.0B0N64J906 17 Sep 2010 22 Sep 2010 EUR/IT4 0.01CREDIT SUISSE SECURITIES (USA) LLCSAFILO GROUP SPA

2,900.000 NHHV Local 9.065700 0.00 13.14 0.00 26,277.390.766636

Base 11.825299 0.00 17.14 0.00 34,276.23

20 Sep 2010 23 Sep 2010 EUR/IT4 0.01CREDIT SUISSE SECURITIES (USA) LLC

11,800.000 NHHV Local 9.001000 0.00 53.11 0.00 106,158.690.764906

Base 11.767459 0.00 69.43 0.00 138,786.58

24 Sep 2010 29 Sep 2010 EUR/IT4 0.01J.P. MORGAN CLEARING CORP.

2,160.000 NHHV Local 8.860000 0.00 13.40 0.00 19,124.200.742032

Base 11.940186 0.00 18.06 0.00 25,772.74

B0N64J906 Total

79.65 0.000.0016,860.000 Local 151,560.28

Base 0.00 104.63 0.00 198,835.55

COMMON STOCK EUR.5B118XB909 16 Aug 2010 19 Aug 2010 EUR/IT4 0.02UBS AGANSALDO STS SPA

44,000.000 NHEG Local 9.661900 0.00 680.20 0.00 424,443.400.778998

Base 12.402984 0.00 873.17 0.00 544,858.14

17 Aug 2010 20 Aug 2010 EUR/IT4 0.02UBS AG

15,160.000 NHEG Local 9.670900 0.00 234.58 0.00 146,376.260.775825

Base 12.465311 0.00 302.36 0.00 188,671.75

B118XB909 Total

914.78 0.000.0059,160.000 Local 570,819.66

Base 0.00 1,175.53 0.00 733,529.89
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COMMON STOCK NPVB1Z9G8906 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCO POPOLARE SCARL

4,177.000 NHHJ Local 4.629900 0.00 9.67 0.00 19,329.420.736296

Base 6.288096 0.00 13.13 0.00 26,252.24

COMMON STOCKB234SL908 01 Jul 2010 EUR/IT4MANDATORYEXCHANGE NON CASHENIA SPA

48,999.000 NHEH Local 5.551345 0.00 0.00 0.00 272,010.360.718950

Base 7.721460 0.00 0.00 0.00 378,343.83

01 Jul 2010 CANCEL EUR/IT4MANDATORYEXCHANGE NON CASH

-48,999.000 NHEH Local 5.551345 0.00 0.00 0.00 -272,010.360.718950

Base 7.721460 0.00 0.00 0.00 -378,343.83

01 Jul 2010 06 Jul 2010 EUR/IT4MERGER NON CASH

48,999.000 NHEH Local 5.551345 0.00 0.00 0.00 272,010.360.718950

Base 7.721460 0.00 0.00 0.00 378,343.83

B234SL908 Total

0.00 0.000.0048,999.000 Local 272,010.36

Base 0.00 0.00 0.00 378,343.83

CALL EXP 18MAR11B4TW7C907 28 Sep 2010 OPEN EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXMEDIOBANCA SPA WTS

17,798.000 NHHJ Local 0.024600 0.00 0.22 0.00 437.610.736296

Base 0.033410 0.00 0.30 0.00 594.34

EXP 09JUL10B62LS3902 30 Jun 2010 06 Jul 2010 EUR/IT44 RIGHTS SOLDUNIPOL GRUPPO FINANZIA RTS

1.000 NHEH Local 0.040000 0.00 0.00 0.00 0.040.813637

Base 0.049162 0.00 0.00 0.00 0.05

1,895,778.000

0.00

0.00

2,903.52

2,214.77

0.00

0.00 3,630,281.25

4,802,526.47

Local

Base

ITALY Total

NETHERLANDS
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COMMON STOCK EUR.07414881904 28 Sep 2010 OPEN EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXREED ELSEVIER NV

6,730.000 NHHJ Local 9.356100 0.00 31.48 0.00 62,935.070.736296

Base 12.706982 0.00 42.75 0.00 85,475.23

REIT EUR10.0492928007 28 Sep 2010 OPEN EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXCORIO NV

121.000 NHHJ Local 49.762000 0.00 3.01 0.00 6,018.190.736296

Base 67.584232 0.00 4.09 0.00 8,173.60

COMMON STOCK EUR.8505158907 30 Sep 2010 OPEN EUR/NL5 0.01UBS AGIMTECH NV

10,502.000 NHEH Local 23.440800 0.00 86.16 0.00 246,089.120.735294

Base 31.879493 0.00 117.18 0.00 334,681.26

COMMON STOCK EUR.1522865906 28 Sep 2010 OPEN EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXRANDSTAD HOLDING NV

337.000 NHHJ Local 32.972200 0.00 5.56 0.00 11,106.070.736296

Base 44.781175 0.00 7.55 0.00 15,083.70

COMMON STOCK EUR.3525260907 28 Sep 2010 OPEN EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONINKLIJKE AHOLD NV

9,076.000 NHHJ Local 10.100100 0.00 45.83 0.00 91,622.680.736296

Base 13.717445 0.00 62.24 0.00 124,437.29

COMMON STOCK EUR2.0545831901 28 Sep 2010 OPEN EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXAKZO NOBEL

1,332.000 NHHJ Local 45.040700 0.00 30.00 0.00 59,964.210.736296

Base 61.172001 0.00 40.74 0.00 81,440.36

COMMON STOCK EUR.48548155902 28 Sep 2010 OPEN EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTNT NV

1,955.000 NHHJ Local 19.763801 0.00 19.32 0.00 38,618.910.736296

Base 26.842195 0.00 26.24 0.00 52,450.25

COMMON STOCK EUR.12567151907 28 Sep 2010 OPEN EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWOLTERS KLUWER

2,891.000 NHHJ Local 15.468001 0.00 22.36 0.00 44,695.630.736296

Base 21.007857 0.00 30.37 0.00 60,703.34
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COMMON STOCK EUR.25579994906 19 Aug 2010 24 Aug 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCSM

3,953.000 NHEH Local 21.475001 0.00 42.45 0.00 84,848.230.779089

Base 27.564246 0.00 54.49 0.00 108,906.98

COMMON STOCK EUR.12592737902 28 Sep 2010 OPEN EUR/NL5CREDIT AGRICOLE INDOSUEZ CHEUVREUXAEGON NV

8,002.000 NHHJ Local 4.472901 0.00 17.90 0.00 35,774.250.736296

Base 6.074868 0.00 24.31 0.00 48,586.78

COMMON STOCK EUR.09594936908 28 Sep 2010 OPEN EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXASML HOLDING NV

4,968.000 NHHJ Local 21.616600 0.00 53.70 0.00 107,337.570.736296

Base 29.358573 0.00 72.93 0.00 145,780.46

COMMON STOCK EUR.24595607904 28 Sep 2010 OPEN EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONINKLIJKE KPN NV

8,389.000 NHHJ Local 11.488100 0.00 48.19 0.00 96,325.480.736296

Base 15.602557 0.00 65.45 0.00 130,824.40

COMMON STOCK EUR.2598662906 28 Sep 2010 OPEN EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONINKLIJKE PHILIPS ELECTRON

5,108.000 NHHJ Local 22.630701 0.00 57.80 0.00 115,539.820.736296

Base 30.735874 0.00 78.50 0.00 156,920.34

CVA EUR0.24715418901 28 Sep 2010 OPEN EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXING GROEP NV

19,420.000 NHHJ Local 7.733400 0.00 75.09 0.00 150,107.540.736296

Base 10.503113 0.00 101.98 0.00 203,868.47

COMMON STOCK EUR1.6779255900 28 Sep 2010 OPEN EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXHEINEKEN NV

1,674.000 NHHJ Local 37.136800 0.00 31.08 0.00 62,135.920.736296

Base 50.437324 0.00 42.21 0.00 84,389.86

COMMON STOCKB03XPL901 28 Sep 2010 OPEN EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXARCELORMITTAL

5,329.000 NHHJ Local 24.224900 0.00 64.55 0.00 129,029.940.736296

Base 32.901034 0.00 87.67 0.00 175,241.94
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COMMON STOCK EUR.02B051DV900 30 Sep 2010 OPEN EUR/NL5 0.02J.P. MORGAN CLEARING CORP.ACCELL GROUP

2,662.000 NHEH Local 33.477502 0.00 44.56 0.00 89,072.550.735294

Base 45.529410 0.00 60.60 0.00 121,138.69

DUTCH CERT EUR.05B096LW904 19 Aug 2010 24 Aug 2010 EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXFUGRO NV CVA

6,827.000 NHEH Local 46.036600 0.00 157.15 0.00 314,134.720.779089

Base 59.090296 0.00 201.71 0.00 403,207.75

28 Sep 2010 OPEN EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,322.000 NHHJ Local 48.171400 0.00 31.84 0.00 63,650.750.736296

Base 65.423960 0.00 43.24 0.00 86,447.23

B096LW904 Total

188.99 0.000.008,149.000 Local 377,785.47

Base 0.00 244.95 0.00 489,654.98

COMMON STOCK EUR1.6B0CCH4904 28 Sep 2010 OPEN EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHEINEKEN HOLDING NV

573.000 NHHJ Local 31.893700 0.00 9.14 0.00 18,265.950.736296

Base 43.316411 0.00 12.41 0.00 24,807.89

COMMON STOCK EUR1.5B0HZL9902 28 Sep 2010 OPEN EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONINKLIJKE DSM NV

1,047.000 NHHJ Local 37.037001 0.00 19.39 0.00 38,758.350.736296

Base 50.301782 0.00 26.33 0.00 52,639.63

COMMON STOCK EUR.25B156T5907 28 Sep 2010 OPEN EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSBM OFFSHORE NV

3,079.000 NHHJ Local 13.652601 0.00 21.02 0.00 42,015.340.736296

Base 18.542272 0.00 28.55 0.00 57,063.11

COMMON STOCK EUR.4B1FY8X907 19 Aug 2010 24 Aug 2010 EUR/NL5CREDIT SUISSE SECURITIES (EUROPE) LWAVIN NV

276.000 NHEH Local 9.553007 0.00 0.92 0.00 2,635.710.779089

Base 12.261766 0.00 1.18 0.00 3,383.07
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19 Aug 2010 24 Aug 2010 EUR/NL5INVESTMENT TECHNOLOGY GROUP LTD

1,935.000 NHEH Local 9.584600 0.00 6.49 0.00 18,539.710.779089

Base 12.302317 0.00 8.33 0.00 23,796.65

19 Aug 2010 24 Aug 2010 EUR/NL5EXECUTIONLIMITED

11,748.000 NHEH Local 9.538000 0.00 39.22 0.00 112,013.200.779089

Base 12.242504 0.00 50.34 0.00 143,774.59

20 Aug 2010 25 Aug 2010 EUR/NL5THE ROYALBANK OF SCOTLAND N.V.UK EQ

4,957.000 NHEH Local 9.325001 0.00 16.18 0.00 46,207.850.788271

Base 11.829689 0.00 20.53 0.00 58,619.24

23 Aug 2010 26 Aug 2010 EUR/NL5UBS AG

2,400.000 NHEH Local 9.213400 0.00 7.74 0.00 22,104.420.789733

Base 11.666475 0.00 9.80 0.00 27,989.74

B1FY8X907 Total

70.55 0.000.0021,316.000 Local 201,500.89

Base 0.00 90.18 0.00 257,563.29

126,613.000

0.00

0.00

1,321.72

988.13

0.00

0.00 2,109,547.18

2,819,831.85

Local

Base

NETHERLANDS Total

PORTUGAL

COMMON STOCK EUR3.405806902 28 Sep 2010 OPEN EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCO ESPIRITO SANTO REG

5,085.000 NHHJ Local 3.324700 0.00 8.45 0.00 16,897.650.736296

Base 4.515439 0.00 11.48 0.00 22,949.53

COMMON STOCK EUR1.0410359905 28 Sep 2010 OPEN EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXEDP ENERGIAS DE PORTUGAL SA

11,110.000 NHHJ Local 2.514100 0.00 13.97 0.00 27,917.680.736296

Base 3.414524 0.00 18.97 0.00 37,916.38
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COMMON STOCK EUR1.0580392900 28 Sep 2010 OPEN EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBRISA AUTO ESTRADAS PORTUGAL

1,065.000 NHHJ Local 4.818200 0.00 2.57 0.00 5,128.810.736296

Base 6.543836 0.00 3.49 0.00 6,965.69

COMMON STOCK EUR1.0581249901 28 Sep 2010 OPEN EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCO COMERCIAL PORTUGUES R

17,772.000 NHHJ Local 0.625900 0.00 5.56 0.00 11,117.930.736296

Base 0.850066 0.00 7.55 0.00 15,099.81

COMMON STOCK EUR.03581718905 28 Sep 2010 OPEN EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPORTUGAL TELECOM SGPS SA REG

3,077.000 NHHJ Local 9.585700 0.00 14.75 0.00 29,480.450.736296

Base 13.018813 0.00 20.03 0.00 40,038.86

COMMON STOCK EUR1.0701855900 30 Sep 2010 OPEN EUR/PT4GOLDMAN SACHS INTERNATIONALPORTUCEL EMPRESA PRODUTORA

568.000 NHEH Local 2.161500 0.00 0.43 0.00 1,227.300.735294

Base 2.939640 0.00 0.58 0.00 1,669.13

30 Sep 2010 OPEN EUR/PT4UBS AG

11,948.000 NHEH Local 2.163300 0.00 9.05 0.00 25,838.060.735294

Base 2.942088 0.00 12.31 0.00 35,139.77

701855900 Total

9.48 0.000.0012,516.000 Local 27,065.36

Base 0.00 12.89 0.00 36,808.90

COMMON STOCK EUR1.0B1FW75903 28 Sep 2010 OPEN EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGALP ENERGIA SGPS SA B SHRS

846.000 NHHJ Local 12.448901 0.00 5.27 0.00 10,526.500.736296

Base 16.907468 0.00 7.16 0.00 14,296.56

COMMON STOCK EUR1.0B1Y1SQ901 28 Sep 2010 OPEN EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXJERONIMO MARTINS

1,552.000 NHHJ Local 9.815800 0.00 7.62 0.00 15,226.500.736296

Base 13.331323 0.00 10.35 0.00 20,679.86



Prepared by State StreetPage 659

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price
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53,023.000

0.00

0.00

91.92

67.67

0.00

0.00 143,360.88

194,755.59

Local

Base

PORTUGAL Total

SPAIN

COMMON STOCK EUR.78406495903 28 Sep 2010 OPEN EUR/ES5G TRADE SERVICES LTDIBERIA LINEAS AER DE ESPANA

7,371.000 NHHJ Local 2.883299 0.00 10.63 0.00 21,242.170.736296

Base 3.915951 0.00 14.44 0.00 28,850.04

COMMON STOCK EUR3.0406566000 28 Sep 2010 OPEN EUR/ES5 0.01G TRADE SERVICES LTDABERTIS INFRAESTRUCTURAS SA

1,838.000 NHHJ Local 13.538798 0.00 12.44 0.00 24,871.870.736296

Base 18.387711 0.00 16.90 0.00 33,779.72

COMMON STOCK EUR.2447621905 30 Sep 2010 OPEN EUR/ES5 0.01UBS AGINDRA SISTEMAS SA

15,507.000 NHEH Local 14.036600 0.00 76.18 0.00 217,589.380.735294

Base 19.089779 0.00 103.60 0.00 295,921.60

COMMON STOCK EUR.6514021906 19 Aug 2010 24 Aug 2010 EUR/ES5 0.02G TRADE SERVICES LTDPROSEGUR COMP SEGURIDAD REGD

4,302.000 NHEH Local 38.541100 0.00 82.90 0.00 165,720.910.779089

Base 49.469444 0.00 106.41 0.00 212,711.14

COMMON STOCK EUR.6537974909 19 Aug 2010 24 Aug 2010 EUR/ES5 0.01G TRADE SERVICES LTDOBRASCON HUARTE LAIN S.A.

5,711.000 NHEH Local 19.258300 0.00 54.99 0.00 109,929.160.779089

Base 24.718999 0.00 70.58 0.00 141,099.62

COMMON STOCK EUR.3547400903 28 Sep 2010 OPEN EUR/ES5G TRADE SERVICES LTDBANKINTER SA

4,402.000 NHHJ Local 5.215300 0.00 11.48 0.00 22,946.270.736296

Base 7.083157 0.00 15.59 0.00 31,164.46

COMMON STOCK EUR.49550190904 28 Sep 2010 OPEN EUR/ES5 0.01G TRADE SERVICES LTDBANCO BILBAO VIZCAYA ARGENTA

22,747.000 NHHJ Local 10.060000 0.00 114.42 0.00 228,720.400.736296

Base 13.662983 0.00 155.40 0.00 310,636.48
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COMMON STOCK EUR1.0565042900 28 Sep 2010 OPEN EUR/ES5 0.01G TRADE SERVICES LTDGAS NATURAL SDG SA

480.000 NHHJ Local 11.040000 0.00 2.65 0.00 5,296.550.736296

Base 14.993970 0.00 3.60 0.00 7,193.51

COMMON STOCK EUR.5570594903 28 Sep 2010 OPEN EUR/ES5 0.01G TRADE SERVICES LTDBANCO SANTANDER SA

47,439.000 NHHJ Local 9.309600 0.00 220.82 0.00 441,417.290.736296

Base 12.643828 0.00 299.91 0.00 599,510.65

COMMON STOCK EUR1.0573252905 28 Sep 2010 OPEN EUR/ES5 0.01G TRADE SERVICES LTDTELEFONICA SA

20,699.000 NHHJ Local 18.211300 0.00 188.48 0.00 376,767.220.736296

Base 24.733667 0.00 255.98 0.00 511,706.19

COMMON STOCK EUR.1577090905 28 Sep 2010 OPEN EUR/ES5 0.01G TRADE SERVICES LTDZARDOYA OTIS SA

990.000 NHHJ Local 12.902000 0.00 6.39 0.00 12,766.590.736296

Base 17.522844 0.00 8.68 0.00 17,338.94

COMMON STOCK EUR1.0578711905 28 Sep 2010 OPEN EUR/ES5 0.01G TRADE SERVICES LTDFOMENTO DE CONSTRUC Y CONTRA

655.000 NHHJ Local 19.807893 0.00 6.49 0.00 12,967.680.736296

Base 26.902079 0.00 8.81 0.00 17,612.05

COMMON STOCK EUR.15711131904 28 Sep 2010 OPEN EUR/ES5 0.04G TRADE SERVICES LTDINDITEX

1,845.000 NHHJ Local 58.270000 0.00 53.75 0.00 107,454.400.736296

Base 79.139368 0.00 73.00 0.00 145,939.13

COMMON STOCKACI004949 08 Jul 2010 08 Jul 2010 EUR/ES5NEW TO ORD NON CASHMAPFRE

33.000 NHHJ Local 2.007878 0.00 0.00 0.00 66.260.807556

Base 2.486363 0.00 0.00 0.00 82.05

COMMON STOCK EUR.17B01CP2901 28 Sep 2010 OPEN EUR/ES5G TRADE SERVICES LTDGAMESA CORP TECNOLOGICA SA

1,663.000 NHHJ Local 5.021000 0.00 4.18 0.00 8,345.740.736296

Base 6.819268 0.00 5.68 0.00 11,334.76
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COMMON STOCK EUR.2B03851902 28 Sep 2010 OPEN EUR/ES5G TRADE SERVICES LTDFERROVIAL SA

1,584.000 NHHJ Local 7.028201 0.00 5.57 0.00 11,127.100.736296

Base 9.545347 0.00 7.56 0.00 15,112.26

COMMON STOCK EUR.75B07VZ9907 30 Sep 2010 OPEN EUR/ES5GOLDMAN SACHS INTERNATIONALANTENA 3 TELEVISION

210.000 NHEH Local 6.180000 0.00 0.45 0.00 1,297.350.735294

Base 8.404801 0.00 0.61 0.00 1,764.40

30 Sep 2010 OPEN EUR/ES5UBS AG

30,213.000 NHEH Local 6.096600 0.00 64.47 0.00 184,132.110.735294

Base 8.291377 0.00 87.68 0.00 250,419.71

B07VZ9907 Total

64.92 0.000.0030,423.000 Local 185,429.46

Base 0.00 88.29 0.00 252,184.11

COMMON STOCK EUR.1B0BV6K909 28 Sep 2010 OPEN EUR/ES5G TRADE SERVICES LTDBANCO POPULAR ESPANOL

9,051.000 NHHJ Local 4.625500 0.00 20.93 0.00 41,844.470.736296

Base 6.282120 0.00 28.43 0.00 56,831.04

COMMON STOCK EUR.1B0PP3G909 30 Sep 2010 OPEN EUR/ES5UBS AGTUBOS REUNIDOS SA

17,482.000 NHEH Local 1.989200 0.00 12.17 0.00 34,763.020.735294

Base 2.705312 0.00 16.55 0.00 47,277.71

COMMON STOCKB18S76908 30 Sep 2010 OPEN EUR/ES5 0.01UBS AGBOLSAS Y MERCADOS ESPANOLES

10,480.000 NHEH Local 19.716500 0.00 72.32 0.00 206,556.600.735294

Base 26.814444 0.00 98.36 0.00 280,917.02

COMMON STOCKB1X8QN906 28 Sep 2010 OPEN EUR/ES5G TRADE SERVICES LTDBANCO DE SABADELL SA

15,124.000 NHHJ Local 3.672600 0.00 27.77 0.00 55,516.630.736296

Base 4.987940 0.00 37.72 0.00 75,399.88
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COMMON STOCK EUR1.0B283W9907 28 Sep 2010 OPEN EUR/ES5G TRADE SERVICES LTDCRITERIA CAIXACORP SA

15,251.000 NHHJ Local 3.852100 0.00 29.37 0.00 58,719.010.736296

Base 5.231727 0.00 39.89 0.00 79,749.19

COMMON STOCK EUR.75B288C9908 28 Sep 2010 OPEN EUR/ES5G TRADE SERVICES LTDIBERDROLA SA

17,354.000 NHHJ Local 5.633100 0.00 48.88 0.00 97,707.940.736296

Base 7.650592 0.00 66.39 0.00 132,701.98

EXP 30JUN10B3MKDR902 06 Jul 2010 06 Jul 2010 EUR/ES5SUBSCRIPTION (NON CASH)ZARDOYA OTIS SA RTS

8,100.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.797980

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB3MXKW905 06 Aug 2010 06 Aug 2010 EUR/ES5NEW TO ORD NON CASHZARDOYA OTIS

405.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.752899

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB3R1PM907 23 Jul 2010 23 Jul 2010 EUR/ES5NEW TO ORD NON CASHGAMESA CORPORACION

213.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.777333

Base 0.000000 0.00 0.00 0.00 0.00

EXP 16JUL10B43011905 08 Jul 2010 13 Jul 2010 EUR/ES5RIGHTS SOLDGAMESA CORP TECNOLOGICA RTS

12.000 NHHJ Local 0.096666 0.00 0.00 0.00 1.160.789858

Base 0.122384 0.00 0.00 0.00 1.47

21 Jul 2010 21 Jul 2010 EUR/ES5SUBSCRIPTION (NON CASH)

14,058.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.776150

Base 0.000000 0.00 0.00 0.00 0.00

08 Jul 2010 22 Jul 2010 EUR/ES59 RIGHTS SOLD

7.000 NHHJ Local 0.111428 0.00 0.00 0.00 0.780.789858

Base 0.141073 0.00 0.00 0.00 0.99
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B43011905 Total

0.00 0.000.0014,077.000 Local 1.94

Base 0.00 0.00 0.00 2.46

EXP 30SEP10B545BZ904 23 Sep 2010 28 Sep 2010 EUR/ES5RIGHTS SOLDDURO FELGUERA RTS

4,391.000 NHEH Local 3.579642 0.00 0.00 0.00 15,718.210.749344

Base 4.777034 0.00 0.00 0.00 20,975.96

EXP 28JUN10B5NVDX909 01 Jul 2010 01 Jul 2010 EUR/ES5SUBSCRIPTION (NON CASH)IBERDROLA SA

665,730.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.816393

Base 0.000000 0.00 0.00 0.00 0.00

01 Jul 2010 01 Jul 2010 EUR/ES5SUBSCRIPTION (NON CASH)

143,572.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.816393

Base 0.000000 0.00 0.00 0.00 0.00

01 Jul 2010 EUR/ES5LAPSED RIGHTS

17.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.802311

Base 0.000000 0.00 0.00 0.00 0.00

01 Jul 2010 CANCEL EUR/ES5LAPSED RIGHTS

-17.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.802311

Base 0.000000 0.00 0.00 0.00 0.00

01 Jul 2010 EUR/ES5LAPSED RIGHTS

10.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.802311

Base 0.000000 0.00 0.00 0.00 0.00

01 Jul 2010 CANCEL EUR/ES5LAPSED RIGHTS

-10.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.802311

Base 0.000000 0.00 0.00 0.00 0.00
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01 Jul 2010 01 Jul 2010 EUR/ES5LAPSED RIGHTS

17.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.802311

Base 0.000000 0.00 0.00 0.00 0.00

01 Jul 2010 01 Jul 2010 EUR/ES5LAPSED RIGHTS

10.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.802311

Base 0.000000 0.00 0.00 0.00 0.00

B5NVDX909 Total

0.00 0.000.00809,329.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB5V345903 02 Jul 2010 02 Jul 2010 EUR/ES5NEW TO ORD NON CASHIBERDROLA SA

25,605.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.795197

Base 0.000000 0.00 0.00 0.00 0.00

02 Jul 2010 02 Jul 2010 EUR/ES5NEW TO ORD NON CASH

5,522.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.795197

Base 0.000000 0.00 0.00 0.00 0.00

B5V345903 Total

0.00 0.000.0031,127.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1,120,073.000

0.00

0.00

1,521.77

1,127.73

0.00

0.00 2,463,486.27

3,326,031.95

Local

Base

SPAIN Total

UNITED KINGDOM

COMMON STOCK EUR.01B010DT901 19 Aug 2010 19 Aug 2010 EUR/GBBASSET TRANSFER AT MARKET NON CASHC+C GROUP PLC

124,397.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.779089

Base 0.000000 0.00 0.00 0.00 0.00
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124,397.000

0.00

0.00

0.00

0.00

0.00

0.00 0.00

0.00

Local

Base

UNITED KINGDOM Total

EURO CURRENCY  Total

0.00Local4,404,181.000

0.00Base

432.74

588.07

20,913.20

27,488.76

36,049,447.82

48,009,917.17

HONG KONG DOLLAR

COMMON STOCK CNY1.0600030902 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDJIANGXI COPPER CO LTD H

7,000.000 NHHJ Local 19.074300 0.00 66.76 146.02 133,307.327.757850

Base 2.458710 0.00 8.61 18.82 17,183.54

COMMON STOCK HKD.1600245005 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDASM PACIFIC TECHNOLOGY

3,600.000 NHHJ Local 69.112500 0.00 124.40 271.39 248,409.217.757850

Base 8.908718 0.00 16.04 34.99 32,020.37

COMMON STOCK HKD1.603050006 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDHANG LUNG PROPERTIES LTD

8,000.000 NHHJ Local 35.793800 0.00 143.18 312.77 285,894.457.757850

Base 4.613881 0.00 18.46 40.31 36,852.28

COMMON STOCK HKD.05603955907 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.TEXWINCA HOLDINGS LTD

212,000.000 NHEH Local 8.881400 0.00 1,882.86 2,052.45 1,878,921.497.760500

Base 1.144437 0.00 242.62 264.47 242,113.46

COMMON STOCK HKD.1607355906 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDCHINA MOBILE LTD

37,500.000 NHHJ Local 80.040700 0.00 1,500.76 3,272.14 2,996,753.357.757850

Base 10.317382 0.00 193.45 421.78 386,286.58

COMMON STOCK HKD2.5607564002 28 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDBANK OF EAST ASIA

10,400.000 NHHJ Local 32.855800 0.00 170.85 372.76 341,156.717.757850

Base 4.235168 0.00 22.02 48.05 43,975.68



Prepared by State StreetPage 666

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK CNY1.0608039905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDANHUI CONCH CEMENT CO LTD H

6,000.000 NHHJ Local 33.350000 0.00 100.05 219.01 199,780.947.757850

Base 4.298871 0.00 12.90 28.23 25,752.10

COMMON STOCK CNY1.0608071908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDDATANG INTL POWER GEN CO H

14,000.000 NHHJ Local 3.288600 0.00 23.02 51.14 45,966.247.757850

Base 0.423906 0.00 2.97 6.59 5,925.13

COMMON STOCK HKD.1608169900 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDBEIJING ENTERPRISES HLDGS

2,000.000 NHHJ Local 54.337500 0.00 54.34 118.78 108,501.887.757850

Base 7.004196 0.00 7.00 15.31 13,986.08

COMMON STOCK HKD5.0609701909 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCLP HOLDINGS LTD

12,500.000 NHHJ Local 62.029100 0.00 387.68 845.78 774,130.297.757850

Base 7.995656 0.00 49.97 109.02 99,786.71

COMMON STOCK CNY1.0609967906 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDHUANENG POWER INTL INC H

24,000.000 NHHJ Local 4.885800 0.00 58.63 128.55 117,072.027.757850

Base 0.629788 0.00 7.56 16.57 15,090.78

COMMON STOCK CNY1.0610989907 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDYANZHOU COAL MINING CO H

30,000.000 NHHJ Local 18.120000 0.00 271.80 592.92 542,735.287.757850

Base 2.335699 0.00 35.04 76.43 69,959.50

COMMON STOCK HKD.1611624909 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.HOPSON DEVELOPMENT HOLDINGS

196,000.000 NHEH Local 8.779600 0.00 1,720.80 1,875.87 1,717,204.937.760500

Base 1.131319 0.00 221.74 241.72 221,275.04

COMMON STOCK HKD.1613623909 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDHENGAN INTL GROUP CO LTD

4,500.000 NHHJ Local 74.916700 0.00 168.56 368.35 336,588.247.757850

Base 9.656889 0.00 21.73 47.48 43,386.79
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COMMON STOCK HKD2.5614029908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDHOPEWELL HOLDINGS

4,500.000 NHHJ Local 25.086400 0.00 56.44 123.16 112,709.207.757850

Base 3.233679 0.00 7.28 15.88 14,528.41

COMMON STOCK HKD.2617975008 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCATHAY PACIFIC AIRWAYS

3,000.000 NHHJ Local 21.189300 0.00 31.78 69.72 63,466.407.757850

Base 2.731337 0.00 4.10 8.99 8,180.93

COMMON STOCK HKD.5619027006 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDCHEUNG KONG HOLDINGS LTD

8,000.000 NHHJ Local 114.875000 0.00 459.50 1,001.71 917,538.797.757850

Base 14.807582 0.00 59.23 129.12 118,272.30

COMMON STOCK HKD.1619215007 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA OVERSEAS LAND + INVEST

26,000.000 NHHJ Local 16.950800 0.00 220.36 480.67 440,019.777.757850

Base 2.184987 0.00 28.40 61.96 56,719.29

COMMON STOCK HKD.25619368004 16 Aug 2010 18 Aug 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCCHOW SANG SANG HLDG

13,000.000 NHEG Local 15.811700 0.00 328.88 224.12 204,999.107.772650

Base 2.034274 0.00 42.31 28.83 26,374.42

17 Aug 2010 19 Aug 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

51,000.000 NHEG Local 16.240800 0.00 1,325.25 902.91 826,052.647.770300

Base 2.090112 0.00 170.55 116.20 106,308.98

18 Aug 2010 20 Aug 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

66,000.000 NHEG Local 16.565200 0.00 1,749.29 1,191.74 1,090,362.177.769350

Base 2.132122 0.00 225.15 153.39 140,341.49

19 Aug 2010 23 Aug 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

72,000.000 NHEG Local 15.930700 0.00 1,835.22 1,250.36 1,143,924.827.770050

Base 2.050270 0.00 236.19 160.92 147,222.32
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619368004 Total

5,238.64 3,569.130.00202,000.000 Local 3,265,338.73

Base 0.00 674.20 459.34 420,247.21

COMMON STOCK HKD.1619376908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA RESOURCES LAND LTD

12,000.000 NHHJ Local 16.870000 0.00 101.22 221.22 202,117.567.757850

Base 2.174572 0.00 13.05 28.52 26,053.30

COMMON STOCK HKD.4619615008 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCITIC PACIFIC LTD

4,000.000 NHHJ Local 17.505000 0.00 35.01 77.30 69,907.697.757850

Base 2.256424 0.00 4.51 9.96 9,011.22

COMMON STOCK HKD.1619728009 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA TRAVEL INTL INV HK

60,000.000 NHHJ Local 1.862000 0.00 55.86 122.06 111,542.087.757850

Base 0.240015 0.00 7.20 15.74 14,377.96

COMMON STOCK CNY1.0620842906 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDBEIJING CAPITAL INTL AIRPO H

18,000.000 NHHJ Local 4.018900 0.00 36.17 79.51 72,224.527.757850

Base 0.518043 0.00 4.66 10.25 9,309.86

COMMON STOCK HKD1.0621255900 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHEUNG KONG INFRASTRUCTURE

3,000.000 NHHJ Local 31.183300 0.00 46.77 102.42 93,400.717.757850

Base 4.019580 0.00 6.03 13.21 12,039.51

COMMON STOCK621808906 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDLENOVO GROUP LTD

46,000.000 NHHJ Local 4.807000 0.00 110.56 241.90 220,769.547.757850

Base 0.619630 0.00 14.25 31.19 28,457.57

COMMON STOCK HKD.1626376909 26 Aug 2010 27 Aug 2010 HKD/HK1MERGER NON CASHDENWAY MOTORS LTD

886,000.000 NHHJ Local 3.943325 0.00 0.00 0.00 3,493,786.277.763889

Base 0.507906 0.00 0.00 0.00 450,004.69
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COMMON STOCK HKD.1626383905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA UNICOM HONG KONG LTD

30,000.000 NHHJ Local 11.242700 0.00 168.64 368.35 336,744.017.757850

Base 1.449203 0.00 21.74 47.48 43,406.87

COMMON STOCK HKD.05626404909 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA TAIPING INSURANCE HOLD

3,800.000 NHHJ Local 25.642100 0.00 48.72 106.77 97,284.497.757850

Base 3.305310 0.00 6.28 13.76 12,540.14

COMMON STOCK HKD1.0626735906 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDHONG KONG EXCHANGES + CLEAR

6,400.000 NHHJ Local 150.432600 0.00 481.38 1,049.65 961,237.617.757850

Base 19.391017 0.00 62.05 135.30 123,905.16

COMMON STOCK628193906 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.JOHNSON ELECTRIC HLDGS

376,000.000 NHEH Local 4.054000 0.00 1,524.30 1,662.19 1,521,117.517.760500

Base 0.522389 0.00 196.42 214.19 196,007.67

COMMON STOCK628625907 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDLI + FUNG LTD NEW

14,000.000 NHHJ Local 43.935700 0.00 307.55 671.35 614,120.907.757850

Base 5.663386 0.00 39.64 86.53 79,161.22

COMMON STOCK HKD1.629005901 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDMTR CORP

10,500.000 NHHJ Local 29.159500 0.00 153.09 334.56 305,687.107.757850

Base 3.758709 0.00 19.73 43.12 39,403.58

COMMON STOCK HKD.1631349909 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHAODA MODERN AGRICULTURE

16,000.000 NHHJ Local 6.721300 0.00 53.77 117.68 107,369.357.757850

Base 0.866387 0.00 6.93 15.17 13,840.09

COMMON STOCK HKD.1632164901 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDESPRIT HOLDINGS LTD

9,400.000 NHHJ Local 42.684600 0.00 200.62 438.11 400,596.517.757850

Base 5.502117 0.00 25.86 56.47 51,637.57
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COMMON STOCK USD.01633987003 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.FIRST PACIFIC CO

120,000.000 NHEH Local 7.069100 0.00 848.29 925.34 846,518.377.760500

Base 0.910908 0.00 109.31 119.24 109,080.39

COMMON STOCK HKD.1635425903 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCOSCO PACIFIC LTD

6,000.000 NHHJ Local 11.933300 0.00 35.80 78.44 71,485.567.757850

Base 1.538223 0.00 4.61 10.11 9,214.61

COMMON STOCK HKD5.0640837001 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDHANG SENG BANK LTD

8,900.000 NHHJ Local 115.115700 0.00 512.26 1,117.21 1,022,900.267.757850

Base 14.838609 0.00 66.03 144.01 131,853.58

COMMON STOCK HKD.1641613005 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA MERCHANTS HLDGS INTL

4,000.000 NHHJ Local 28.350000 0.00 56.70 124.21 113,219.097.757850

Base 3.654363 0.00 7.31 16.01 14,594.13

COMMON STOCK HKD2.642053003 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDHENDERSON LAND DEVELOPMENT

5,000.000 NHHJ Local 54.000000 0.00 135.00 294.30 269,570.707.757850

Base 6.960691 0.00 17.40 37.93 34,748.12

COMMON STOCK HKD1.0643532005 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDPOWER ASSETS HOLDINGS LTD

10,000.000 NHHJ Local 47.295000 0.00 236.48 515.57 472,197.957.757850

Base 6.096406 0.00 30.48 66.46 60,867.12

COMMON STOCK HKD1.0643557002 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDWHARF HOLDINGS LTD

5,000.000 NHHJ Local 49.890000 0.00 124.73 272.45 249,052.827.757850

Base 6.430905 0.00 16.08 35.12 32,103.33

COMMON STOCK HKD.25643655004 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDHONG KONG + CHINA GAS

23,000.000 NHHJ Local 19.524300 0.00 224.53 490.41 448,343.967.757850

Base 2.516715 0.00 28.94 63.22 57,792.30
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COMMON STOCK HKD.25644806002 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDHUTCHISON WHAMPOA LTD

15,000.000 NHHJ Local 67.763300 0.00 508.22 1,108.48 1,014,832.807.757850

Base 8.734804 0.00 65.51 142.88 130,813.67

COMMON STOCK HKD1.0645514902 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA EVERBRIGHT LTD

8,000.000 NHHJ Local 18.550000 0.00 74.20 162.36 148,163.447.757850

Base 2.391126 0.00 9.56 20.93 19,098.52

COMMON STOCK HKD.1647749001 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.PUBLIC FINANCIAL HOLDINGS LT

28,000.000 NHEH Local 4.832900 0.00 135.32 148.18 135,037.707.760500

Base 0.622756 0.00 17.44 19.09 17,400.64

COMMON STOCK HKD.1648008001 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.K WAH INTL HOLDINGS

129,000.000 NHEH Local 3.021100 0.00 389.72 425.08 388,907.107.760500

Base 0.389292 0.00 50.22 54.77 50,113.67

COMMON STOCK HKD1.648631901 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDKERRY PROPERTIES LTD

1,500.000 NHHJ Local 42.850000 0.00 32.14 70.78 64,172.087.757850

Base 5.523438 0.00 4.14 9.13 8,271.89

COMMON STOCK HKD.1649131901 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDKINGBOARD CHEMICALS HOLDINGS

5,000.000 NHHJ Local 37.975000 0.00 94.94 207.09 189,572.977.757850

Base 4.895042 0.00 12.24 26.69 24,436.28

COMMON STOCK HKD5.0653611905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDBOC HONG KONG HOLDINGS LTD

34,000.000 NHHJ Local 23.702100 0.00 402.94 878.52 804,589.947.757850

Base 3.055241 0.00 51.94 113.24 103,713.01

COMMON STOCK CNY1.0653665901 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDBYD CO LTD H

5,500.000 NHHJ Local 57.859100 0.00 159.11 347.64 317,718.307.757850

Base 7.458136 0.00 20.51 44.81 40,954.43
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COMMON STOCK CNY1.0655933901 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA TELECOM CORP LTD H

86,000.000 NHHJ Local 4.276500 0.00 183.89 401.10 367,194.017.757850

Base 0.551248 0.00 23.70 51.71 47,331.93

COMMON STOCK CNY1.0656099900 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA OILFIELD SERVICES H

38,000.000 NHHJ Local 11.492600 0.00 218.36 476.31 436,024.137.757850

Base 1.481416 0.00 28.15 61.40 56,204.25

COMMON STOCK HKD.25658653902 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDYUE YUEN INDUSTRIAL HLDG

5,000.000 NHHJ Local 29.125000 0.00 72.81 159.11 145,393.087.757850

Base 3.754262 0.00 9.39 20.51 18,741.41

COMMON STOCK HKD.1659770903 14 Sep 2010 16 Sep 2010 HKD/HK1UBS SECURITIES ASIA LTDMIDLAND HOLDINGS LTD

126,000.000 NHEG Local 6.413800 0.00 1,325.35 848.55 805,964.907.766050

Base 0.825877 0.00 170.66 109.26 103,780.54

15 Sep 2010 17 Sep 2010 HKD/HK1UBS SECURITIES ASIA LTD

94,000.000 NHEG Local 6.380100 0.00 983.56 629.72 598,116.127.766800

Base 0.821458 0.00 126.64 81.08 77,009.34

16 Sep 2010 20 Sep 2010 HKD/HK1UBS SECURITIES ASIA LTD

42,000.000 NHEG Local 6.309300 0.00 434.58 278.24 264,277.787.766900

Base 0.812332 0.00 55.95 35.83 34,026.16

659770903 Total

2,743.49 1,756.510.00262,000.000 Local 1,668,358.80

Base 0.00 353.25 226.17 214,816.04

COMMON STOCK HKD1.0663376002 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDNEW WORLD DEVELOPMENT

9,000.000 NHHJ Local 14.828900 0.00 66.73 146.01 133,247.367.757850

Base 1.911470 0.00 8.60 18.82 17,175.81
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COMMON STOCK USD.1665911905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDORIENT OVERSEAS INTL LTD

500.000 NHHJ Local 62.900000 0.00 15.73 34.83 31,399.447.757850

Base 8.107916 0.00 2.03 4.48 4,047.44

COMMON STOCK HKD.5666002902 14 Sep 2010 16 Sep 2010 HKD/HK1UBS SECURITIES ASIA LTDSHENYIN WANGUO HK LTD

243,000.000 NHEG Local 3.481300 0.00 1,387.37 888.26 843,680.277.766050

Base 0.448272 0.00 178.65 114.38 108,636.99

15 Sep 2010 17 Sep 2010 HKD/HK1UBS SECURITIES ASIA LTD

181,000.000 NHEG Local 3.419500 0.00 1,015.05 649.88 617,264.577.766800

Base 0.440271 0.00 130.69 83.67 79,474.76

16 Sep 2010 20 Sep 2010 HKD/HK1UBS SECURITIES ASIA LTD

76,000.000 NHEG Local 3.365500 0.00 419.47 268.57 255,089.967.766900

Base 0.433313 0.00 54.01 34.58 32,843.21

666002902 Total

2,821.89 1,806.710.00500,000.000 Local 1,716,034.80

Base 0.00 363.35 232.63 220,954.96

COMMON STOCK CNY1.0670625904 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDPICC PROPERTY + CASUALTY  H

10,000.000 NHHJ Local 10.176000 0.00 50.88 111.16 101,597.967.757850

Base 1.311704 0.00 6.56 14.33 13,096.15

COMMON STOCK HKD1.0671156909 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA RESOURCES POWER HOLDIN

8,000.000 NHHJ Local 16.955000 0.00 67.82 148.21 135,423.977.757850

Base 2.185528 0.00 8.74 19.10 17,456.38

COMMON STOCK CNY1.0671897908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA LIFE INSURANCE CO H

44,000.000 NHHJ Local 30.961400 0.00 681.15 1,485.61 1,360,134.847.757850

Base 3.990977 0.00 87.80 191.49 175,323.68
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COMMON STOCK CNY.1672529906 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDZIJIN MINING GROUP CO LTD H

30,000.000 NHHJ Local 5.948700 0.00 89.23 195.06 178,176.717.757850

Base 0.766798 0.00 11.50 25.14 22,967.28

COMMON STOCK CNY1.0674395900 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDWEICHAI POWER CO LTD H

1,000.000 NHHJ Local 81.200000 0.00 40.60 89.31 81,070.097.757850

Base 10.466817 0.00 5.23 11.51 10,450.07

COMMON STOCK HKD1.677103905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDSHANGRI LA ASIA LTD

16,000.000 NHHJ Local 17.792500 0.00 142.34 310.62 284,227.047.757850

Base 2.293483 0.00 18.35 40.04 36,637.35

COMMON STOCK CNY1.0678204900 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA SHIPPING DEVELOPMENT H

4,000.000 NHHJ Local 10.710000 0.00 21.42 46.85 42,771.737.757850

Base 1.380537 0.00 2.76 6.04 5,513.35

COMMON STOCK HKD.1681001905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDSHANGHAI INDUSTRIAL HLDG LTD

1,000.000 NHHJ Local 40.850000 0.00 20.43 44.67 40,784.907.757850

Base 5.265634 0.00 2.63 5.75 5,257.24

COMMON STOCK HKD1.0681042008 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDSINO LAND CO

6,000.000 NHHJ Local 16.013300 0.00 48.04 105.64 95,926.127.757850

Base 2.064141 0.00 6.19 13.61 12,365.04

COMMON STOCK HKD.5685992000 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDSUN HUNG KAI PROPERTIES

7,000.000 NHHJ Local 129.126300 0.00 451.94 985.35 902,446.817.757850

Base 16.644599 0.00 58.26 127.02 116,326.92

COMMON STOCK HKD.6686774001 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDSWIRE PACIFIC LTD  A

6,000.000 NHHJ Local 108.258700 0.00 324.78 708.46 648,518.967.757850

Base 13.954730 0.00 41.86 91.33 83,595.19
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COMMON STOCK HKD.05688167006 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDTELEVISION BROADCASTS LTD

3,000.000 NHHJ Local 44.300000 0.00 66.45 144.97 132,688.587.757850

Base 5.710345 0.00 8.57 18.68 17,103.78

COMMON STOCK690355904 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDTINGYI (CAYMAN ISLN) HLDG CO

16,000.000 NHHJ Local 21.231300 0.00 169.85 370.58 339,160.377.757850

Base 2.736751 0.00 21.89 47.77 43,718.35

COMMON STOCK USD.05692856909 09 Aug 2010 11 Aug 2010 HKD/HK1 0.01CABRERA CAPITAL MARKETS LLCVTECH HOLDINGS LTD

14,000.000 NHHV Local 82.585700 0.00 693.72 1,260.26 1,154,245.827.761500

Base 10.640430 0.00 89.38 162.37 148,714.27

10 Aug 2010 12 Aug 2010 HKD/HK1 0.01CABRERA CAPITAL MARKETS LLC

52,000.000 NHHV Local 82.832700 0.00 2,584.38 4,695.66 4,300,020.367.763850

Base 10.669024 0.00 332.87 604.81 553,851.55

30 Sep 2010 OPEN HKD/HK1 0.01CITIGROUPGLOBAL MARKETS INC.

35,500.000 NHEH Local 79.296300 0.00 2,815.02 3,069.35 2,809,134.287.760500

Base 10.217937 0.00 362.74 395.51 361,978.52

692856909 Total

6,093.12 9,025.270.00101,500.000 Local 8,263,400.46

Base 0.00 784.99 1,162.69 1,064,544.34

COMMON STOCK HKD1.0697237907 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDWING HANG BANK LTD

1,000.000 NHHJ Local 93.850000 0.00 46.93 102.44 93,700.637.757850

Base 12.097424 0.00 6.05 13.21 12,078.17

COMMON STOCK HKD1.0697245009 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA RESOURCES ENTERPRISES

8,000.000 NHHJ Local 34.250000 0.00 137.00 298.66 273,564.347.757850

Base 4.414883 0.00 17.66 38.50 35,262.91
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COMMON STOCK CNY1.0699076907 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDZHEJIANG EXPRESSWAY CO H

12,000.000 NHHJ Local 6.990000 0.00 41.94 91.55 83,746.517.757850

Base 0.901023 0.00 5.41 11.80 10,795.07

CALL WTS EXP 01JUN11989CFQ907 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDHENDERSON LAND DEVELOPMENT

9,000.000 NHHJ Local 2.023300 0.00 9.10 20.64 18,179.967.757850

Base 0.260807 0.00 1.17 2.66 2,343.43

RTS (EXP 09JUL10)989SQC901 09 Jul 2010 16 Jul 2010 HKD/HK1RIGHTS EXERCISEDBANK OF COMMUNICATIONS

77,250.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.788700

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB00LN4900 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDLIFESTYLE INTL HLDGS LTD

2,500.000 NHHJ Local 19.104000 0.00 23.88 52.30 47,683.827.757850

Base 2.462538 0.00 3.08 6.74 6,146.53

COMMON STOCK HKD.1B0110Z909 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.PACIFIC CENTURY PREMIUM DEVE

103,000.000 NHEH Local 1.395800 0.00 143.77 156.94 143,466.697.760500

Base 0.179860 0.00 18.53 20.23 18,486.78

COMMON STOCK HKD.1B01B1L907 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA MENGNIU DAIRY CO

6,000.000 NHHJ Local 24.500000 0.00 73.50 160.23 146,766.277.757850

Base 3.158091 0.00 9.47 20.66 18,918.42

COMMON STOCKB01CT3905 28 Sep 2010 30 Sep 2010 HKD/HK1 0.01INSTINET PACIFIC LIMITEDTENCENT HOLDINGS LTD

5,000.000 NHHJ Local 168.974000 0.00 422.44 921.03 843,526.537.757850

Base 21.781035 0.00 54.45 118.72 108,732.00

COMMON STOCK CNY1.0B01FLR903 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDPING AN INSURANCE GROUP CO H

8,500.000 NHHJ Local 76.552900 0.00 325.35 709.56 649,664.747.757850

Base 9.867798 0.00 41.94 91.47 83,742.88
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Base Currency: USD - US DOLLAR

COMMON STOCKB01Z8S902 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDGOME ELECTRICAL APPLIANCES

65,000.000 NHHJ Local 2.442600 0.00 79.38 173.29 158,516.337.757850

Base 0.314855 0.00 10.23 22.34 20,433.02

COMMON STOCK HKD.02B02L83907 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDMONGOLIA ENERGY CO LTD

35,000.000 NHHJ Local 3.144600 0.00 55.03 120.90 109,885.077.757850

Base 0.405344 0.00 7.09 15.59 14,164.37

COMMON STOCK CNY1.0B04KNF903 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDAIR CHINA LTD H

8,000.000 NHHJ Local 10.165000 0.00 40.66 89.32 81,190.027.757850

Base 1.310286 0.00 5.24 11.51 10,465.53

COMMON STOCK USD.04B05MBB900 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDFOXCONN INTERNATIONAL HLDGS

17,000.000 NHHJ Local 5.669400 0.00 48.19 105.68 96,225.937.757850

Base 0.730795 0.00 6.21 13.62 12,403.69

COMMON STOCK CNY1.0B09N7M905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA SHENHUA ENERGY CO H

38,500.000 NHHJ Local 31.340900 0.00 603.31 1,315.59 1,204,705.757.757850

Base 4.039895 0.00 77.77 169.58 155,288.61

COMMON STOCK CNY1.0B0B8Z1900 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA COSCO HOLDINGS H

18,000.000 NHHJ Local 8.782200 0.00 79.04 173.22 157,827.347.757850

Base 1.132040 0.00 10.19 22.33 20,344.21

COMMON STOCK CNY1.0B0B8Z2908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDBANK OF COMMUNICATIONS CO H

68,000.000 NHHJ Local 8.400300 0.00 285.61 623.41 570,311.387.757850

Base 1.082813 0.00 36.82 80.36 73,514.10

COMMON STOCK HKD.1B0CJMD903 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDSINOFERT HOLDINGS LTD

26,000.000 NHHJ Local 4.500800 0.00 58.51 128.53 116,833.767.757850

Base 0.580161 0.00 7.54 16.57 15,060.07
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COMMON STOCK HKD.1B0D01C908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA YURUN FOOD GROUP LTD

5,000.000 NHHJ Local 28.640000 0.00 71.60 156.89 142,971.517.757850

Base 3.691744 0.00 9.23 20.22 18,429.27

COMMON STOCK HKD.02B0HZZ5905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDPARKSON RETAIL GROUP LTD

14,500.000 NHHJ Local 13.890300 0.00 100.70 220.13 201,088.527.757850

Base 1.790483 0.00 12.98 28.38 25,920.65

COMMON STOCK CNY1.0B0LMTQ900 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA CONSTRUCTION BANK H

273,000.000 NHHJ Local 6.734200 0.00 919.22 2,004.46 1,835,512.927.757850

Base 0.868050 0.00 118.49 258.38 236,600.72

REIT NPVB0PB4M906 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDLINK REIT

14,500.000 NHHJ Local 22.798300 0.00 165.29 360.75 330,049.317.757850

Base 2.938739 0.00 21.31 46.50 42,543.91

11 Aug 2010 11 Aug 2010 HKD/HK1SHARE ADJUSTMENT

1.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.128763

Base 0.000000 0.00 0.00 0.00 0.00

B0PB4M906 Total

165.29 360.750.0014,501.000 Local 330,049.31

Base 0.00 21.31 46.50 42,543.91

COMMON STOCK HKD.1B0PR2F908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDAGILE PROPERTY HOLDINGS LTD

4,000.000 NHHJ Local 9.135000 0.00 18.27 40.29 36,481.447.757850

Base 1.177517 0.00 2.36 5.19 4,702.52

COMMON STOCK HKD1.0B0Y91C906 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA NATIONAL BUILDING MA H

6,000.000 NHHJ Local 17.373300 0.00 52.12 114.38 104,073.307.757850

Base 2.239448 0.00 6.72 14.74 13,415.22
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COMMON STOCK HKD.1B16YNS901 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDSHIMAO PROPERTY HOLDINGS LTD

7,500.000 NHHJ Local 13.201300 0.00 49.50 108.91 98,851.347.757850

Base 1.701670 0.00 6.38 14.04 12,742.11

COMMON STOCK CNY.25B19H8Y909 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDGUANGZHOU R+F PROPERTIES   H

8,800.000 NHHJ Local 11.348200 0.00 49.93 108.98 99,705.257.757850

Base 1.462802 0.00 6.44 14.05 12,852.18

COMMON STOCK HKD1.0B1DN3X908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA BLUECHEMICAL LTD   H

38,000.000 NHHJ Local 5.715300 0.00 108.59 237.55 216,835.267.757850

Base 0.736712 0.00 14.00 30.62 27,950.43

COMMON STOCK CNY1.0B1DYPZ905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA MERCHANTS BANK H

37,000.000 NHHJ Local 19.816500 0.00 366.61 799.99 732,043.907.757850

Base 2.554380 0.00 47.26 103.12 94,361.70

COMMON STOCK CNY1.0B1G1QD902 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDIND + COMM BK OF CHINA H

281,000.000 NHHJ Local 5.877800 0.00 825.83 1,800.65 1,649,035.327.757850

Base 0.757658 0.00 106.45 232.11 212,563.44

COMMON STOCK CNY1.0B1HVJ1909 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA COMMUNICATIONS SERVI H

10,000.000 NHHJ Local 4.578000 0.00 22.89 50.12 45,706.997.757850

Base 0.590112 0.00 2.95 6.46 5,891.71

COMMON STOCK CNY1.0B1JKTQ905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA COMMUNICATIONS CONST H

44,000.000 NHHJ Local 7.286400 0.00 160.30 349.85 320,091.457.757850

Base 0.939229 0.00 20.66 45.10 41,260.33

COMMON STOCK CNY1.0B1JNK8908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA COAL ENERGY CO H

53,000.000 NHHJ Local 12.447200 0.00 329.85 719.38 658,652.377.757850

Base 1.604465 0.00 42.52 92.73 84,901.41
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COMMON STOCK HKD.1B1L3WW903 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.XINGDA INT L HOLDINGS

109,000.000 NHEH Local 6.789500 0.00 740.06 807.60 738,507.847.760500

Base 0.874879 0.00 95.36 104.06 95,162.40

COMMON STOCK HKD.1B1TLR6908 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA AGRI INDUSTRIES HLDGS

6,000.000 NHHJ Local 10.956700 0.00 32.87 71.92 65,635.417.757850

Base 1.412337 0.00 4.24 9.27 8,460.52

COMMON STOCK HKD.1B1VKYN902 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCOUNTRY GARDEN HOLDINGS CO

49,000.000 NHHJ Local 2.608200 0.00 63.90 139.50 127,598.407.757850

Base 0.336201 0.00 8.24 17.98 16,447.65

COMMON STOCK CNY1.0B1W0JF909 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA CITIC BANK CORP LTD H

52,000.000 NHHJ Local 4.959200 0.00 128.94 281.21 257,468.257.757850

Base 0.639249 0.00 16.62 36.25 33,188.09

COMMON STOCK HKD.01B1WJ4X905 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDBELLE INTERNATIONAL HOLDINGS

23,000.000 NHHJ Local 15.156500 0.00 174.30 380.37 348,044.837.757850

Base 1.953699 0.00 22.47 49.03 44,863.57

COMMON STOCK HKD.1B1Z656908 30 Sep 2010 OPEN HKD/HK1CITIGROUPGLOBAL MARKETS INC.STELLA INTERNATIONAL

23,500.000 NHEH Local 15.199800 0.00 357.20 390.15 356,447.957.760500

Base 1.958611 0.00 46.03 50.27 45,931.05

COMMON STOCK HKD.8B24CVP906 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDSINO OCEAN LAND HOLDINGS

16,500.000 NHHJ Local 5.519100 0.00 45.53 100.19 90,919.437.757850

Base 0.711421 0.00 5.87 12.92 11,719.67

COMMON STOCK HKD.02B27WLD907 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDSOHO CHINA LTD

26,500.000 NHHJ Local 5.477500 0.00 72.58 159.07 144,922.107.757850

Base 0.706059 0.00 9.36 20.50 18,680.70
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COMMON STOCKB28Q94903 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDALIBABA.COM LTD

4,500.000 NHHJ Local 15.015600 0.00 33.79 74.08 67,462.337.757850

Base 1.935536 0.00 4.36 9.55 8,696.01

COMMON STOCK CNY1.0B2PFVH904 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDCHINA RAILWAY CONSTRUCTION H

31,000.000 NHHJ Local 10.649700 0.00 165.07 360.72 329,614.917.757850

Base 1.372764 0.00 21.28 46.50 42,487.92

COMMON STOCK CNY1.0B43399904 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDGUANGZHOU AUTOMOBILE GROUP H

48,000.000 NHHJ Local 12.334200 0.00 296.02 646.28 591,099.307.757850

Base 1.589899 0.00 38.16 83.31 76,193.70

COMMON STOCKB4JSTL903 28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITEDWYNN MACAU LTD

7,600.000 NHHJ Local 13.588400 0.00 51.64 113.29 103,106.917.757850

Base 1.751568 0.00 6.66 14.61 13,290.66

CALL EXP15JUN11B5PD4Q902 07 Jul 2010 09 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND SPACIFIC ANDES INTL HLDG WTS

4,000.000 NHHV Local 0.076000 0.00 0.12 1.03 302.857.789950

Base 0.009756 0.00 0.02 0.13 38.88

15 Jul 2010 19 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 0.069000 0.00 0.11 1.02 274.877.769750

Base 0.008881 0.00 0.01 0.13 35.38

20 Jul 2010 22 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

13,000.000 NHHV Local 0.070000 0.00 0.36 1.09 908.557.773950

Base 0.009004 0.00 0.05 0.14 116.87

21 Jul 2010 23 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.070000 0.00 0.06 1.02 138.927.774100

Base 0.009004 0.00 0.01 0.13 17.87
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26 Jul 2010 28 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

13,000.000 NHHV Local 0.061700 0.00 0.32 1.07 800.717.766100

Base 0.007945 0.00 0.04 0.14 103.10

28 Jul 2010 30 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

11,000.000 NHHV Local 0.068600 0.00 0.30 1.07 753.237.765850

Base 0.008834 0.00 0.04 0.14 96.99

29 Jul 2010 02 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.071000 0.00 0.06 1.02 140.927.765800

Base 0.009143 0.00 0.01 0.13 18.15

30 Jul 2010 03 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.075000 0.00 0.06 1.02 148.927.767400

Base 0.009656 0.00 0.01 0.13 19.17

03 Aug 2010 05 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

17,000.000 NHHV Local 0.076000 0.00 0.52 2.11 1,289.377.760900

Base 0.009793 0.00 0.07 0.27 166.14

04 Aug 2010 06 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

13,000.000 NHHV Local 0.082500 0.00 0.43 2.09 1,069.987.763650

Base 0.010626 0.00 0.06 0.27 137.82

05 Aug 2010 09 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 0.073000 0.00 0.12 1.02 290.867.763800

Base 0.009403 0.00 0.02 0.13 37.46

06 Aug 2010 10 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

15,000.000 NHHV Local 0.080000 0.00 0.48 2.11 1,197.417.763350

Base 0.010305 0.00 0.06 0.27 154.24

11 Aug 2010 13 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.079000 0.00 0.06 1.02 156.927.766200

Base 0.010172 0.00 0.01 0.13 20.21
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12 Aug 2010 16 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.073000 0.00 0.06 1.02 144.927.768250

Base 0.009397 0.00 0.01 0.13 18.66

24 Aug 2010 26 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 0.071000 0.00 0.11 1.02 282.877.776950

Base 0.009130 0.00 0.01 0.13 36.37

30 Aug 2010 01 Sep 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.051000 0.00 0.04 1.01 100.957.778900

Base 0.006556 0.00 0.01 0.13 12.98

02 Sep 2010 06 Sep 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.058000 0.00 0.05 1.01 114.947.770650

Base 0.007464 0.00 0.01 0.13 14.79

07 Sep 2010 09 Sep 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 0.072500 0.00 0.12 1.02 288.867.768050

Base 0.009333 0.00 0.02 0.13 37.19

13 Sep 2010 15 Sep 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.070000 0.00 0.06 1.02 138.927.766950

Base 0.009013 0.00 0.01 0.13 17.89

22 Sep 2010 27 Sep 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

7,000.000 NHHV Local 0.071000 0.00 0.20 1.04 495.767.758150

Base 0.009152 0.00 0.03 0.13 63.90

24 Sep 2010 28 Sep 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

6,000.000 NHHV Local 0.070300 0.00 0.17 1.04 420.597.756600

Base 0.009063 0.00 0.02 0.13 54.22

27 Sep 2010 29 Sep 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

22,000.000 NHHV Local 0.078000 0.00 0.69 2.16 1,713.157.758300

Base 0.010054 0.00 0.09 0.28 220.82
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28 Sep 2010 30 Sep 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

22,000.000 NHHV Local 0.099400 0.00 0.88 3.20 2,182.727.757850

Base 0.012813 0.00 0.11 0.41 281.36

29 Sep 2010 OPEN HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

9,000.000 NHHV Local 0.093000 0.00 0.34 1.07 835.597.757850

Base 0.011988 0.00 0.04 0.14 107.71

B5PD4Q902 Total

5.72 31.300.00184,000.000 Local 14,192.78

Base 0.00 0.77 4.01 1,828.17

EXP 31OCT12 CALLB5SSGN900 06 Jul 2010 08 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND SKINGBOARD CHEMICALS HDGS WTS

500.000 NHHV Local 2.987300 0.00 0.60 2.13 1,490.927.787400

Base 0.383607 0.00 0.08 0.27 191.45

07 Jul 2010 09 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 2.848400 0.00 1.14 3.25 2,844.017.789950

Base 0.365651 0.00 0.15 0.42 365.09

09 Jul 2010 13 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

500.000 NHHV Local 2.843900 0.00 0.57 2.13 1,419.257.773750

Base 0.365834 0.00 0.07 0.27 182.57

12 Jul 2010 14 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 2.971400 0.00 1.19 3.27 2,966.947.771350

Base 0.382353 0.00 0.15 0.42 381.78

14 Jul 2010 16 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 3.009700 0.00 1.20 4.27 3,004.237.770200

Base 0.387339 0.00 0.15 0.55 386.63
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21 Jul 2010 23 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 2.801800 0.00 1.12 3.25 2,797.437.774100

Base 0.360402 0.00 0.14 0.42 359.84

23 Jul 2010 27 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 2.912100 0.00 1.16 3.27 2,907.677.766600

Base 0.374952 0.00 0.15 0.42 374.38

28 Jul 2010 30 Jul 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

500.000 NHHV Local 2.924300 0.00 0.58 2.13 1,459.447.765850

Base 0.376559 0.00 0.07 0.28 187.93

29 Jul 2010 02 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 2.944400 0.00 1.18 3.27 2,939.957.765800

Base 0.379150 0.00 0.15 0.42 378.58

30 Jul 2010 03 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 3.123500 0.00 1.25 4.28 3,117.977.767400

Base 0.402129 0.00 0.16 0.55 401.42

02 Aug 2010 04 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 3.295600 0.00 2.64 7.59 6,580.977.764150

Base 0.424464 0.00 0.34 0.98 847.61

03 Aug 2010 05 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 3.403400 0.00 2.72 7.61 6,796.477.760900

Base 0.438532 0.00 0.35 0.98 875.73

04 Aug 2010 06 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 3.200000 0.00 1.28 4.29 3,194.437.763650

Base 0.412177 0.00 0.16 0.55 411.46

05 Aug 2010 09 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 3.192200 0.00 5.11 14.15 12,749.547.763800

Base 0.411165 0.00 0.66 1.82 1,642.18
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06 Aug 2010 10 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 3.049700 0.00 1.22 4.27 3,044.217.763350

Base 0.392833 0.00 0.16 0.55 392.13

09 Aug 2010 11 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

3,500.000 NHHV Local 3.207400 0.00 4.49 13.01 11,208.407.761500

Base 0.413245 0.00 0.58 1.67 1,444.10

10 Aug 2010 12 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

3,500.000 NHHV Local 3.097300 0.00 4.34 11.97 10,824.247.763850

Base 0.398939 0.00 0.56 1.54 1,394.18

11 Aug 2010 13 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 3.156900 0.00 1.26 4.29 3,151.357.766200

Base 0.406492 0.00 0.16 0.55 405.78

12 Aug 2010 16 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 3.110000 0.00 1.24 4.28 3,104.487.768250

Base 0.400348 0.00 0.16 0.55 399.64

23 Aug 2010 25 Aug 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

3,800.000 NHHV Local 3.379000 0.00 5.14 14.15 12,820.917.775150

Base 0.434590 0.00 0.66 1.82 1,648.96

28 Sep 2010 30 Sep 2010 HKD/HK1INSTINET PACIFIC LIMITED

4,000.000 NHHJ Local 4.583800 0.00 9.17 20.65 18,305.387.757850

Base 0.590860 0.00 1.18 2.66 2,359.59

B5SSGN900 Total

48.60 137.510.0035,300.000 Local 116,728.19

Base 0.00 6.24 17.69 15,031.03



Prepared by State StreetPage 687

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR  Total

0.00Local5,787,951.000

0.00Base

63,192.60

8,143.29

42,295.96

5,449.45

61,412,306.87

7,913,677.77

HUNGARIAN FORINT

COMMON STOCK474249901 28 Sep 2010 OPEN HUF/HU2 0.20G TRADE SERVICES LTDMOL HUNGARIAN OIL AND GAS NY

372.000 NHHJ Local 20,336.586000 0.00 15,130.42 0.00 7,550,079.57203.898700

Base 99.738674 0.00 74.21 0.00 37,028.58

HUNGARIAN FORINT  Total

0.00Local372.000

0.00Base

0.00

0.00

15,130.42

74.21

7,550,079.57

37,028.58

INDONESIAN RUPIAH

COMMON STOCK IDR500.604348904 28 Sep 2010 OPEN IDR/ID5JPMORGAN SECURITIES(ASIA PACIFIC)LTBUMI RESOURCES TBK PT

125,348.000 NHHJ Local 2,217.390800 0.00 277,946.00 416,919.00 277,250,637.008,953.500000

Base 0.247656 0.00 31.04 46.57 30,965.62

COMMON STOCK IDR500.665104907 28 Sep 2010 OPEN IDR/ID5JPMORGAN SECURITIES(ASIA PACIFIC)LTBANK MANDIRI TBK

69,541.000 NHHJ Local 6,739.214995 0.00 468,652.00 702,978.00 467,480,120.008,953.500000

Base 0.752691 0.00 52.34 78.52 52,212.00

COMMON STOCK IDR250.670909902 28 Sep 2010 OPEN IDR/ID5JPMORGAN SECURITIES(ASIA PACIFIC)LTBANK RAKYAT INDONESIA PERSER

42,365.000 NHHJ Local 10,046.300012 0.00 425,612.00 638,418.00 424,547,470.008,953.500000

Base 1.122053 0.00 47.54 71.30 47,416.93

INDONESIAN RUPIAH  Total

0.00Local237,254.000

0.00Base

1,758,315.00

196.39

1,172,210.00

130.92

1,169,278,227.00

130,594.55

JAPANESE YEN
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COMMON STOCK601010002 16 Aug 2010 19 Aug 2010 JPY/JP3PERSHING LLCAICHI MACHINE INDUSTRY CO

20,000.000 NHEG Local 250.301600 0.00 8,010.00 0.00 4,998,022.0085.345000

Base 2.932821 0.00 93.85 0.00 58,562.56

17 Aug 2010 20 Aug 2010 JPY/JP3PERSHING LLC

25,000.000 NHEG Local 243.384200 0.00 9,736.00 0.00 6,074,869.0085.520000

Base 2.845933 0.00 113.84 0.00 71,034.48

18 Aug 2010 23 Aug 2010 JPY/JP3PERSHING LLC

12,000.000 NHEG Local 244.164917 0.00 4,688.00 0.00 2,925,291.0085.320000

Base 2.861755 0.00 54.95 0.00 34,286.11

601010002 Total

22,434.00 0.000.0057,000.000 Local 13,998,182.00

Base 0.00 262.64 0.00 163,883.15

COMMON STOCK601070006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCAISIN SEIKI CO LTD

1,124.000 NHHJ Local 2,532.048932 0.00 1,138.00 0.00 2,844,885.0083.825000

Base 30.206370 0.00 13.58 0.00 33,938.38

COMMON STOCK601090004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCAJINOMOTO CO INC

2,793.000 NHHJ Local 822.357680 0.00 918.00 0.00 2,295,927.0083.825000

Base 9.810411 0.00 10.95 0.00 27,389.53

COMMON STOCK601274905 16 Aug 2010 19 Aug 2010 JPY/JP3 0.01PERSHING LLCAIRPORT FACILITIES CO LTD

5,100.000 NHEG Local 308.716078 0.00 2,519.00 0.00 1,571,933.0085.345000

Base 3.617272 0.00 29.52 0.00 18,418.57

17 Aug 2010 20 Aug 2010 JPY/JP3 0.01PERSHING LLC

6,700.000 NHEG Local 310.158955 0.00 3,325.00 0.00 2,074,740.0085.520000

Base 3.626742 0.00 38.88 0.00 24,260.29
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18 Aug 2010 23 Aug 2010 JPY/JP3 0.01PERSHING LLC

24,200.000 NHEG Local 308.853595 0.00 11,959.00 0.00 7,462,298.0085.320000

Base 3.619944 0.00 140.17 0.00 87,462.47

19 Aug 2010 24 Aug 2010 JPY/JP3 0.01PERSHING LLC

48,000.000 NHEG Local 302.641292 0.00 23,243.00 0.00 14,503,539.0085.275000

Base 3.549004 0.00 272.57 0.00 170,079.61

601274905 Total

41,046.00 0.000.0084,000.000 Local 25,612,510.00

Base 0.00 481.14 0.00 300,220.94

COMMON STOCK601490006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCALL NIPPON AIRWAYS CO LTD

1,862.000 NHHJ Local 310.537057 0.00 231.00 0.00 577,989.0083.825000

Base 3.704588 0.00 2.76 0.00 6,895.19

COMMON STOCK602210007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCAMADA CO LTD

1,862.000 NHHJ Local 571.388292 0.00 425.00 0.00 1,063,500.0083.825000

Base 6.816442 0.00 5.07 0.00 12,687.15

COMMON STOCK603773904 17 Sep 2010 24 Sep 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.AEON CREDIT SERVICE CO LTD

14,600.000 NHHV Local 980.223973 0.00 7,155.00 0.00 14,304,115.0085.780000

Base 11.427186 0.00 83.41 0.00 166,753.50

21 Sep 2010 27 Sep 2010 JPY/JP3ITG SECURITIES (HK) LTD

1,600.000 NHHV Local 1,007.629375 0.00 645.00 0.00 1,611,562.0085.390000

Base 11.800321 0.00 7.55 0.00 18,872.96

22 Sep 2010 28 Sep 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,600.000 NHHV Local 1,001.990909 0.00 3,306.00 0.00 6,609,834.0084.375000

Base 11.875448 0.00 39.18 0.00 78,338.77
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24 Sep 2010 29 Sep 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,900.000 NHHV Local 975.447436 0.00 1,902.00 0.00 3,802,343.0084.250000

Base 11.578011 0.00 22.58 0.00 45,131.67

27 Sep 2010 30 Sep 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,000.000 NHHV Local 959.434625 0.00 3,838.00 0.00 7,671,639.0084.180000

Base 11.397418 0.00 45.59 0.00 91,133.75

603773904 Total

16,846.00 0.000.0034,700.000 Local 33,999,493.00

Base 0.00 198.31 0.00 400,230.65

COMMON STOCK604800904 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COARC LAND SAKAMOTO CO LTD

2,600.000 NHEH Local 991.620000 0.00 1,031.00 0.00 2,577,181.0083.540000

Base 11.870002 0.00 12.34 0.00 30,849.66

COMMON STOCK604960005 09 Jul 2010 14 Jul 2010 JPY/JP3CITIGROUPGLOBAL MARKETS INC.ARISAWA MFG CO LTD

500.000 NHHV Local 596.602000 0.00 119.00 0.00 298,182.0088.495000

Base 6.741646 0.00 1.34 0.00 3,369.48

12 Jul 2010 15 Jul 2010 JPY/JP3NOMURA SECURITIES INTERNATIONAL INC

200.000 NHHV Local 589.000000 0.00 35.00 0.00 117,765.0088.540000

Base 6.652361 0.00 0.40 0.00 1,330.08

26 Jul 2010 29 Jul 2010 JPY/JP3DAIWA SECURITIES AMERICA INC

600.000 NHHV Local 563.323333 0.00 169.00 0.00 337,825.0087.205000

Base 6.459760 0.00 1.94 0.00 3,873.92

27 Jul 2010 30 Jul 2010 JPY/JP3GOLDMAN SACHS + CO

1,900.000 NHHV Local 586.378421 0.00 557.00 0.00 1,113,562.0087.875000

Base 6.672870 0.00 6.34 0.00 12,672.11
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28 Jul 2010 02 Aug 2010 JPY/JP3NOMURA SECURITIES INTERNATIONAL INC

4,100.000 NHHV Local 657.728049 0.00 809.00 0.00 2,695,876.0087.630000

Base 7.505741 0.00 9.23 0.00 30,764.30

604960005 Total

1,689.00 0.000.007,300.000 Local 4,563,210.00

Base 0.00 19.25 0.00 52,009.89

COMMON STOCK604978908 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCACOM CO LTD

382.000 NHHJ Local 1,354.774869 0.00 207.00 0.00 517,317.0083.825000

Base 16.161943 0.00 2.47 0.00 6,171.39

COMMON STOCK605440007 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCASAHI BREWERIES LTD

1,466.000 NHHJ Local 1,640.886767 0.00 962.00 0.00 2,404,578.0083.825000

Base 19.575148 0.00 11.48 0.00 28,685.69

COMMON STOCK605460005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCASAHI KASEI CORP

6,168.000 NHHJ Local 455.675584 0.00 1,124.00 0.00 2,809,483.0083.825000

Base 5.436034 0.00 13.41 0.00 33,516.05

COMMON STOCK605520006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCASAHI GLASS CO LTD

4,655.000 NHHJ Local 873.800000 0.00 1,627.00 0.00 4,065,912.0083.825000

Base 10.424098 0.00 19.41 0.00 48,504.77

COMMON STOCK606842003 30 Sep 2010 OPEN JPY/JP3 0.02GOLDMAN SACHS + COAUTOBACS SEVEN CO LTD

1,500.000 NHEH Local 3,269.594000 0.00 1,961.00 0.00 4,902,430.0083.540000

Base 39.138066 0.00 23.47 0.00 58,683.62

COMMON STOCK607035904 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COBELLUNA CO LTD

7,050.000 NHEH Local 430.382979 0.00 1,213.00 0.00 3,032,987.0083.540000

Base 5.151819 0.00 14.52 0.00 36,305.81
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COMMON STOCK607572005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCHIROSHIMA BANK LTD/THE

1,280.000 NHHJ Local 351.781250 0.00 180.00 0.00 450,100.0083.825000

Base 4.196615 0.00 2.15 0.00 5,369.52

COMMON STOCK607575008 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCBANK OF KYOTO LTD/THE

1,397.000 NHHJ Local 706.715104 0.00 394.00 0.00 986,887.0083.825000

Base 8.430839 0.00 4.70 0.00 11,773.18

COMMON STOCK608370904 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COFUJI SEAL INTERNATIONAL INC

2,500.000 NHEH Local 1,745.885200 0.00 1,745.00 0.00 4,362,968.0083.540000

Base 20.898793 0.00 20.89 0.00 52,226.10

COMMON STOCK608484903 28 Sep 2010 OPEN JPY/JP3 0.14DAIWA SECURITIES AMERICA INCYAHOO JAPAN CORP

88.000 NHHJ Local 29,140.443182 0.00 1,025.00 0.00 2,563,334.0083.825000

Base 347.634276 0.00 12.23 0.00 30,579.59

COMMON STOCK610502908 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COTOPPAN FORMS CO LTD

9,500.000 NHEH Local 791.460421 0.00 3,007.00 0.00 7,515,867.0083.540000

Base 9.474029 0.00 35.99 0.00 89,967.29

COMMON STOCK612192906 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCBENESSE HOLDINGS INC

605.000 NHHJ Local 3,936.074380 0.00 952.00 0.00 2,380,373.0083.825000

Base 46.955853 0.00 11.36 0.00 28,396.93

COMMON STOCK612528901 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTREND MICRO INC

442.000 NHHJ Local 2,613.766968 0.00 462.00 0.00 1,154,823.0083.825000

Base 31.181234 0.00 5.51 0.00 13,776.59

COMMON STOCK612563908 28 Sep 2010 OPEN JPY/JP3 1.30DAIWA SECURITIES AMERICA INCNTT DATA CORP

7.000 NHHJ Local 272,237.428571 0.00 762.00 0.00 1,904,900.0083.825000

Base 3,247.687785 0.00 9.09 0.00 22,724.72
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COMMON STOCK612927905 28 Sep 2010 OPEN JPY/JP3 0.68DAIWA SECURITIES AMERICA INCNTT DOCOMO INC

88.000 NHHJ Local 142,159.079545 0.00 5,003.00 0.00 12,504,996.0083.825000

Base 1,695.903126 0.00 59.68 0.00 149,179.79

COMMON STOCK613210004 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCBRIDGESTONE CORP

4,074.000 NHHJ Local 1,564.605547 0.00 2,549.00 0.00 6,371,654.0083.825000

Base 18.665142 0.00 30.41 0.00 76,011.38

COMMON STOCK613522903 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COMUSASHI SEIMITSU INDUSTRY CO

2,000.000 NHEH Local 1,988.255000 0.00 1,590.00 0.00 3,974,920.0083.540000

Base 23.800036 0.00 19.03 0.00 47,581.04

COMMON STOCK614168904 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCORACLE CORP JAPAN

128.000 NHHJ Local 4,053.437500 0.00 207.00 0.00 518,633.0083.825000

Base 48.355950 0.00 2.47 0.00 6,187.09

COMMON STOCK614650000 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCBROTHER INDUSTRIES LTD

885.000 NHHJ Local 1,048.049718 0.00 371.00 0.00 927,153.0083.825000

Base 12.502830 0.00 4.43 0.00 11,060.58

COMMON STOCK614945905 30 Sep 2010 OPEN JPY/JP3 0.02GOLDMAN SACHS + COKOBAYASHI PHARMACEUTICAL CO

1,000.000 NHEH Local 3,757.666000 0.00 1,503.00 0.00 3,756,163.0083.540000

Base 44.980441 0.00 17.99 0.00 44,962.45

COMMON STOCK617149901 28 Sep 2010 OPEN JPY/JP3 0.03DAIWA SECURITIES AMERICA INCUSS CO LTD

480.000 NHHJ Local 6,283.125000 0.00 1,206.00 0.00 3,014,694.0083.825000

Base 74.955264 0.00 14.39 0.00 35,964.14

COMMON STOCK617232004 28 Sep 2010 JPY/JP3 0.02CLSA SINGAPORE PTE LTD.CANON INC

21,972.000 NHHV Local 3,890.149190 0.00 42,737.00 0.00 85,431,621.0083.825000

Base 46.407983 0.00 509.84 0.00 1,019,166.37
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28 Sep 2010 CANCEL JPY/JP3 0.02CLSA SINGAPORE PTE LTD.

-21,972.000 NHHV Local 3,890.149190 0.00 -42,737.00 0.00 -85,431,621.0083.825000

Base 46.407983 0.00 -509.84 0.00 -1,019,166.37

28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INC

5,935.000 NHHJ Local 3,883.328222 0.00 9,219.00 0.00 23,038,334.0083.825000

Base 46.326612 0.00 109.98 0.00 274,838.46

24 Sep 2010 29 Sep 2010 JPY/JP3 0.02CLSA SINGAPORE PTE LTD.

68.000 NHHV Local 3,782.220588 0.00 128.00 0.00 257,063.0084.250000

Base 44.892826 0.00 1.52 0.00 3,051.19

09 Jul 2010 09 Jul 2010 JPY/JP3ODD LOT SALE

40.000 NHHV Local 3,285.000000 0.00 0.00 0.00 131,400.0088.495000

Base 37.120741 0.00 0.00 0.00 1,484.83

28 Sep 2010 OPEN JPY/JP3 0.02CLSA SINGAPORE PTE LTD.

21,932.000 NHHV Local 3,890.149188 0.00 42,736.00 0.00 85,276,016.0083.672321

Base 46.492665 0.00 510.75 0.00 1,019,166.37

617232004 Total

52,083.00 0.000.0027,975.000 Local 108,702,813.00

Base 0.00 622.25 0.00 1,298,540.85

COMMON STOCK617896006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCCASIO COMPUTER CO LTD

4,236.000 NHHJ Local 617.055477 0.00 1,045.00 0.00 2,612,802.0083.825000

Base 7.361234 0.00 12.47 0.00 31,169.72

COMMON STOCK618355903 28 Sep 2010 OPEN JPY/JP3 3.09DAIWA SECURITIES AMERICA INCCENTRAL JAPAN RAILWAY CO

9.000 NHHJ Local 648,516.666667 0.00 2,334.00 0.00 5,834,316.0083.825000

Base 7,736.554329 0.00 27.84 0.00 69,601.15
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COMMON STOCK619056005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCCHIBA BANK LTD/THE

3,877.000 NHHJ Local 505.483879 0.00 783.00 0.00 1,958,978.0083.825000

Base 6.030228 0.00 9.34 0.00 23,369.85

COMMON STOCK619560006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCCHUBU ELECTRIC POWER CO INC

3,317.000 NHHJ Local 2,171.381670 0.00 2,880.00 0.00 7,199,593.0083.825000

Base 25.903748 0.00 34.36 0.00 85,888.37

COMMON STOCK619566904 15 Jul 2010 21 Jul 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTDCHUBU SHIRYO CO LTD

2,400.000 NHEG Local 620.740417 0.00 2,383.00 0.00 1,487,394.0087.415000

Base 7.101074 0.00 27.26 0.00 17,015.32

20 Jul 2010 21 Jul 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

10,000.000 NHEG Local 612.864900 0.00 9,805.00 0.00 6,118,844.0087.225000

Base 7.026253 0.00 112.41 0.00 70,150.12

21 Jul 2010 26 Jul 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

1,300.000 NHEG Local 618.090769 0.00 1,285.00 0.00 802,233.0087.310000

Base 7.079267 0.00 14.72 0.00 9,188.33

22 Jul 2010 27 Jul 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

5,500.000 NHEG Local 608.768000 0.00 5,357.00 0.00 3,342,867.0087.015000

Base 6.996127 0.00 61.56 0.00 38,417.13

26 Jul 2010 29 Jul 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

3,300.000 NHEG Local 613.082121 0.00 3,237.00 0.00 2,019,934.0087.205000

Base 7.030355 0.00 37.12 0.00 23,163.05

27 Jul 2010 30 Jul 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

1,400.000 NHEG Local 613.264286 0.00 1,373.00 0.00 857,197.0087.875000

Base 6.978825 0.00 15.62 0.00 9,754.73
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28 Jul 2010 30 Jul 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

2,900.000 NHEG Local 610.626897 0.00 2,833.00 0.00 1,767,985.0087.550000

Base 6.974608 0.00 32.36 0.00 20,194.00

29 Jul 2010 03 Aug 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

400.000 NHEG Local 610.832500 0.00 390.00 0.00 243,943.0087.110000

Base 7.012197 0.00 4.48 0.00 2,800.40

30 Jul 2010 04 Aug 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTD

3,000.000 NHEG Local 595.144333 0.00 2,856.00 0.00 1,782,577.0086.660000

Base 6.867578 0.00 32.96 0.00 20,569.78

02 Aug 2010 05 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

2,400.000 NHEG Local 582.567500 0.00 2,237.00 0.00 1,395,925.0086.460000

Base 6.738000 0.00 25.87 0.00 16,145.33

03 Aug 2010 06 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

5,600.000 NHEG Local 581.232857 0.00 5,208.00 0.00 3,249,696.0085.830000

Base 6.771908 0.00 60.68 0.00 37,862.01

10 Aug 2010 13 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHEG Local 574.900000 0.00 920.00 0.00 573,980.0085.880000

Base 6.694224 0.00 10.71 0.00 6,683.51

13 Aug 2010 18 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

6,500.000 NHEG Local 563.023385 0.00 5,855.00 0.00 3,653,797.0086.205000

Base 6.531215 0.00 67.92 0.00 42,384.98

18 Aug 2010 23 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

2,200.000 NHEG Local 573.319545 0.00 2,018.00 0.00 1,259,285.0085.320000

Base 6.719638 0.00 23.65 0.00 14,759.55

19 Aug 2010 24 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,700.000 NHEG Local 570.242941 0.00 1,551.00 0.00 967,862.0085.275000

Base 6.687106 0.00 18.19 0.00 11,349.89
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20 Aug 2010 24 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,300.000 NHEG Local 565.521538 0.00 1,176.00 0.00 734,002.0085.620000

Base 6.605017 0.00 13.74 0.00 8,572.79

23 Aug 2010 25 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

2,300.000 NHEG Local 564.173913 0.00 2,076.00 0.00 1,295,524.0085.170000

Base 6.624092 0.00 24.37 0.00 15,211.04

24 Aug 2010 25 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,200.000 NHEG Local 562.175833 0.00 1,079.00 0.00 673,532.0084.185000

Base 6.677862 0.00 12.82 0.00 8,000.62

25 Aug 2010 30 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,400.000 NHEG Local 561.412143 0.00 1,258.00 0.00 784,719.0084.560000

Base 6.639216 0.00 14.88 0.00 9,280.03

26 Aug 2010 31 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

700.000 NHEG Local 556.962857 0.00 624.00 0.00 389,250.0084.620000

Base 6.581929 0.00 7.37 0.00 4,599.98

27 Aug 2010 01 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

3,200.000 NHEG Local 547.228438 0.00 2,802.00 0.00 1,748,329.0085.110000

Base 6.429661 0.00 32.92 0.00 20,541.99

30 Aug 2010 02 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

3,800.000 NHEG Local 551.567895 0.00 3,353.00 0.00 2,092,605.0084.680000

Base 6.513556 0.00 39.60 0.00 24,711.92

01 Sep 2010 06 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHEG Local 527.875000 0.00 1,689.00 0.00 1,054,061.0084.505000

Base 6.246672 0.00 19.99 0.00 12,473.36

02 Sep 2010 07 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

2,800.000 NHEG Local 526.871786 0.00 2,360.00 0.00 1,472,881.0084.165000

Base 6.259987 0.00 28.04 0.00 17,499.92
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07 Sep 2010 10 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,100.000 NHEG Local 539.545455 0.00 949.00 0.00 592,551.0083.755000

Base 6.441949 0.00 11.33 0.00 7,074.81

08 Sep 2010 13 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,700.000 NHEG Local 532.912941 0.00 1,449.00 0.00 904,503.0083.855000

Base 6.355172 0.00 17.28 0.00 10,786.51

09 Sep 2010 14 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,900.000 NHEG Local 541.938947 0.00 1,647.00 0.00 1,028,037.0083.765000

Base 6.469754 0.00 19.66 0.00 12,272.87

24 Sep 2010 29 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

3,400.000 NHEG Local 558.946765 0.00 3,040.00 0.00 1,897,379.0084.250000

Base 6.634383 0.00 36.08 0.00 22,520.82

27 Sep 2010 30 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

8,600.000 NHEG Local 546.080233 0.00 7,514.00 0.00 4,688,776.0084.180000

Base 6.487054 0.00 89.26 0.00 55,699.41

619566904 Total

78,324.00 0.000.0085,000.000 Local 48,879,668.00

Base 0.00 912.85 0.00 569,684.20

COMMON STOCK619580004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCCHUGOKU BANK LTD/THE

466.000 NHHJ Local 1,042.000000 0.00 194.00 0.00 485,378.0083.825000

Base 12.430659 0.00 2.31 0.00 5,790.37

COMMON STOCK619590003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCCHUGOKU ELECTRIC POWER CO

268.000 NHHJ Local 1,723.716418 0.00 184.00 0.00 461,772.0083.825000

Base 20.563274 0.00 2.20 0.00 5,508.76
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COMMON STOCK619600000 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COCHUGOKU MARINE PAINTS LTD

18,000.000 NHEH Local 609.119000 0.00 4,385.00 0.00 10,959,757.0083.540000

Base 7.291345 0.00 52.49 0.00 131,191.73

COMMON STOCK619640006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCCHUGAI PHARMACEUTICAL CO LTD

1,297.000 NHHJ Local 1,545.576716 0.00 801.00 0.00 2,003,812.0083.825000

Base 18.438136 0.00 9.56 0.00 23,904.71

COMMON STOCK619730005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCCITIZEN HOLDINGS CO LTD

3,305.000 NHHJ Local 499.154009 0.00 659.00 0.00 1,649,045.0083.825000

Base 5.954715 0.00 7.86 0.00 19,672.47

COMMON STOCK620136903 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COTOKYU LIVABLE INC

3,500.000 NHEH Local 906.763143 0.00 1,269.00 0.00 3,172,402.0083.540000

Base 10.854239 0.00 15.19 0.00 37,974.65

COMMON STOCK622633006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCCOSMO OIL COMPANY LTD

21,997.000 NHHJ Local 220.681775 0.00 1,941.00 0.00 4,852,396.0083.825000

Base 2.632649 0.00 23.16 0.00 57,887.22

COMMON STOCK622959906 28 Sep 2010 OPEN JPY/JP3 0.30DAIWA SECURITIES AMERICA INCRAKUTEN INC

32.000 NHHJ Local 63,106.250000 0.00 807.00 0.00 2,018,593.0083.825000

Base 752.833284 0.00 9.63 0.00 24,081.04

COMMON STOCK624899902 28 Sep 2010 OPEN JPY/JP3 1.97DAIWA SECURITIES AMERICA INCKDDI CORP

15.000 NHHJ Local 412,947.600000 0.00 2,477.00 0.00 6,191,737.0083.825000

Base 4,926.305995 0.00 29.55 0.00 73,865.04

COMMON STOCK625041900 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COEXEDY CORP

2,200.000 NHEH Local 2,553.153636 0.00 2,246.00 0.00 5,614,692.0083.540000

Base 30.562050 0.00 26.89 0.00 67,209.62
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COMMON STOCK625050000 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCDAITO TRUST CONSTRUCT CO LTD

342.000 NHHJ Local 4,999.619883 0.00 683.00 0.00 1,709,187.0083.825000

Base 59.643542 0.00 8.15 0.00 20,389.94

COMMON STOCK625072004 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCDAIKIN INDUSTRIES LTD

1,243.000 NHHJ Local 3,040.848753 0.00 1,511.00 0.00 3,778,264.0083.825000

Base 36.276156 0.00 18.03 0.00 45,073.24

COMMON STOCK625090006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCDAI NIPPON PRINTING CO LTD

2,677.000 NHHJ Local 1,043.614867 0.00 1,117.00 0.00 2,792,640.0083.825000

Base 12.449924 0.00 13.33 0.00 33,315.12

COMMON STOCK625114004 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CODAISHI BANK LTD/THE

23,000.000 NHEH Local 289.053565 0.00 2,659.00 0.00 6,645,573.0083.540000

Base 3.460062 0.00 31.83 0.00 79,549.59

COMMON STOCK625136007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCDAIWA HOUSE INDUSTRY CO LTD

2,444.000 NHHJ Local 866.272913 0.00 846.00 0.00 2,116,325.0083.825000

Base 10.334303 0.00 10.09 0.00 25,246.94

COMMON STOCK625144001 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCDAIWA SECURITIES GROUP INC

10,242.000 NHHJ Local 340.757469 0.00 1,396.00 0.00 3,488,642.0083.825000

Base 4.065106 0.00 16.65 0.00 41,618.16

COMMON STOCK625149000 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CODAISHINKU CORP

15,000.000 NHEH Local 355.882400 0.00 2,135.00 0.00 5,336,101.0083.540000

Base 4.260024 0.00 25.56 0.00 63,874.80

COMMON STOCK626691901 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCLAWSON INC

128.000 NHHJ Local 3,825.468750 0.00 195.00 0.00 489,465.0083.825000

Base 45.636370 0.00 2.33 0.00 5,839.13
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COMMON STOCK626897003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMITSUBISHI UFJ LEASE + FINAN

185.000 NHHJ Local 2,966.972973 0.00 219.00 0.00 548,671.0083.825000

Base 35.394846 0.00 2.61 0.00 6,545.43

COMMON STOCK629324906 14 Sep 2010 17 Sep 2010 JPY/JP3 0.02UBS SECURITIES ASIA LTDCENTRAL SPORTS CO LTD

1,400.000 NHEG Local 896.570714 0.00 2,008.00 0.00 1,253,191.0083.060000

Base 10.794254 0.00 24.18 0.00 15,087.78

15 Sep 2010 21 Sep 2010 JPY/JP3 0.02UBS SECURITIES ASIA LTD

2,500.000 NHEG Local 895.960000 0.00 3,583.00 0.00 2,236,317.0085.630000

Base 10.463155 0.00 41.84 0.00 26,116.05

16 Sep 2010 22 Sep 2010 JPY/JP3 0.02UBS SECURITIES ASIA LTD

1,900.000 NHEG Local 892.894211 0.00 2,714.00 0.00 1,693,785.0085.725000

Base 10.415797 0.00 31.66 0.00 19,758.36

17 Sep 2010 24 Sep 2010 JPY/JP3 0.02UBS SECURITIES ASIA LTD

1,300.000 NHEG Local 894.615385 0.00 1,860.00 0.00 1,161,140.0085.780000

Base 10.429184 0.00 21.68 0.00 13,536.26

21 Sep 2010 27 Sep 2010 JPY/JP3 0.02UBS SECURITIES ASIA LTD

2,600.000 NHEG Local 896.884231 0.00 3,731.00 0.00 2,328,168.0085.390000

Base 10.503387 0.00 43.69 0.00 27,265.11

22 Sep 2010 28 Sep 2010 JPY/JP3 0.02UBS SECURITIES ASIA LTD

2,000.000 NHEG Local 897.250000 0.00 2,871.00 0.00 1,791,629.0084.375000

Base 10.634074 0.00 34.03 0.00 21,234.12

24 Sep 2010 29 Sep 2010 JPY/JP3 0.02UBS SECURITIES ASIA LTD

3,800.000 NHEG Local 897.853947 0.00 5,458.00 0.00 3,406,387.0084.250000

Base 10.657020 0.00 64.78 0.00 40,431.89

27 Sep 2010 30 Sep 2010 JPY/JP3 0.02UBS SECURITIES ASIA LTD

4,000.000 NHEG Local 902.000000 0.00 5,772.00 0.00 3,602,228.0084.180000

Base 10.715134 0.00 68.57 0.00 42,791.97
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28 Sep 2010 OPEN JPY/JP3 0.02UBS SECURITIES ASIA LTD

1,500.000 NHEG Local 864.666667 0.00 2,075.00 0.00 1,294,925.0083.825000

Base 10.315141 0.00 24.75 0.00 15,447.96

629324906 Total

30,072.00 0.000.0021,000.000 Local 18,767,770.00

Base 0.00 355.18 0.00 221,669.50

COMMON STOCK629854902 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCEAST JAPAN RAILWAY CO

2,782.000 NHHJ Local 5,092.970165 0.00 5,667.00 0.00 14,162,976.0083.825000

Base 60.757175 0.00 67.61 0.00 168,958.85

COMMON STOCK630245900 15 Jul 2010 21 Jul 2010 JPY/JP3 0.03NOMURA SECURITIES INTERNATIONAL INCMEIKO ELECTRONICS CO LTD

2,800.000 NHEG Local 1,793.526429 0.00 8,035.00 0.00 5,013,839.0087.415000

Base 20.517376 0.00 91.92 0.00 57,356.74

16 Jul 2010 22 Jul 2010 JPY/JP3 0.03NOMURA SECURITIES INTERNATIONAL INC

8,000.000 NHEG Local 1,718.214750 0.00 21,993.00 0.00 13,723,725.0086.420000

Base 19.882142 0.00 254.49 0.00 158,802.65

20 Jul 2010 23 Jul 2010 JPY/JP3 0.03NOMURA SECURITIES INTERNATIONAL INC

1,200.000 NHEG Local 1,681.916667 0.00 3,229.00 0.00 2,015,071.0087.225000

Base 19.282507 0.00 37.02 0.00 23,101.99

630245900 Total

33,257.00 0.000.0012,000.000 Local 20,752,635.00

Base 0.00 383.43 0.00 239,261.38

COMMON STOCK630720001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCEISAI CO LTD

1,385.000 NHHJ Local 2,988.949458 0.00 1,655.00 0.00 4,138,040.0083.825000

Base 35.657017 0.00 19.74 0.00 49,365.23
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COMMON STOCK630946903 28 Sep 2010 OPEN JPY/JP3 0.05DAIWA SECURITIES AMERICA INCSBI HOLDINGS INC

73.000 NHHJ Local 10,766.027397 0.00 314.00 0.00 785,606.0083.825000

Base 128.434565 0.00 3.75 0.00 9,371.98

COMMON STOCK630982007 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CODENKI KAGAKU KOGYO K K

7,000.000 NHEH Local 368.571286 0.00 1,031.00 0.00 2,578,968.0083.540000

Base 4.411914 0.00 12.34 0.00 30,871.06

COMMON STOCK632994000 30 Sep 2010 OPEN JPY/JP3 0.02GOLDMAN SACHS + COFP CORP

1,300.000 NHEH Local 4,550.428462 0.00 2,366.00 0.00 5,913,191.0083.540000

Base 54.470056 0.00 28.32 0.00 70,782.75

COMMON STOCK633243902 28 Sep 2010 OPEN JPY/JP3 0.06DAIWA SECURITIES AMERICA INCFAST RETAILING CO LTD

233.000 NHHJ Local 12,048.708155 0.00 1,122.00 0.00 2,806,227.0083.825000

Base 143.736453 0.00 13.39 0.00 33,477.21

COMMON STOCK633478904 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCNIPPON PAPER GROUP INC

221.000 NHHJ Local 2,129.574661 0.00 188.00 0.00 470,448.0083.825000

Base 25.405006 0.00 2.24 0.00 5,612.26

COMMON STOCK633517909 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMITSUBISHI UFJ FINANCIAL GRO

64,106.000 NHHJ Local 403.267385 0.00 10,340.00 0.00 25,841,519.0083.825000

Base 4.810825 0.00 123.35 0.00 308,279.38

COMMON STOCK634900005 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COFOSTER ELECTRIC CO LTD

2,400.000 NHEH Local 2,171.705833 0.00 2,084.00 0.00 5,210,010.0083.540000

Base 25.996000 0.00 24.95 0.00 62,365.45

COMMON STOCK635636004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCFUJI ELECTRIC HOLDINGS CO LT

3,259.000 NHHJ Local 220.920221 0.00 287.00 0.00 719,692.0083.825000

Base 2.635493 0.00 3.42 0.00 8,585.65
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COMMON STOCK635640006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCFUJI HEAVY INDUSTRIES LTD

6,983.000 NHHJ Local 503.291279 0.00 1,405.00 0.00 3,513,078.0083.825000

Base 6.004071 0.00 16.76 0.00 41,909.67

COMMON STOCK635652001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCFUJIFILM HOLDINGS CORP

3,177.000 NHHJ Local 2,778.485049 0.00 3,530.00 0.00 8,823,717.0083.825000

Base 33.146258 0.00 42.11 0.00 105,263.55

COMMON STOCK635661002 16 Aug 2010 19 Aug 2010 JPY/JP3 0.05PERSHING LLCMIRACA HOLDINGS INC

4,900.000 NHEG Local 2,802.377347 0.00 21,970.00 0.00 13,709,679.0085.345000

Base 32.835870 0.00 257.43 0.00 160,638.34

COMMON STOCK635693005 28 Sep 2010 OPEN JPY/JP3 0.05DAIWA SECURITIES AMERICA INCFANUC CORP

1,098.000 NHHJ Local 10,908.006375 0.00 4,790.00 0.00 11,972,201.0083.825000

Base 130.128319 0.00 57.14 0.00 142,823.75

COMMON STOCK635694003 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCFUJITSU LTD

12,803.000 NHHJ Local 599.495743 0.00 3,070.00 0.00 7,672,274.0083.825000

Base 7.151754 0.00 36.62 0.00 91,527.28

COMMON STOCK635700008 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COFUJI SOFT INC

2,900.000 NHEH Local 1,300.344483 0.00 1,508.00 0.00 3,769,491.0083.540000

Base 15.565531 0.00 18.05 0.00 45,121.99

COMMON STOCK635726003 20 Jul 2010 21 Jul 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INCFUJITSU FRONTECH LTD

10,000.000 NHEG Local 651.497600 0.00 10,424.00 0.00 6,504,552.0087.225000

Base 7.469161 0.00 119.51 0.00 74,572.11

19 Aug 2010 23 Aug 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHEG Local 650.142000 0.00 1,040.00 0.00 649,102.0085.275000

Base 7.624063 0.00 12.20 0.00 7,611.87
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17 Sep 2010 24 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHEG Local 626.971000 0.00 1,003.00 0.00 625,968.0085.780000

Base 7.309058 0.00 11.69 0.00 7,297.37

24 Sep 2010 29 Sep 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHEG Local 638.009667 0.00 6,125.00 0.00 3,821,933.0084.250000

Base 7.572815 0.00 72.70 0.00 45,364.19

635726003 Total

18,592.00 0.000.0018,000.000 Local 11,601,555.00

Base 0.00 216.10 0.00 134,845.54

COMMON STOCK635756000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCFURUKAWA ELECTRIC CO LTD

2,095.000 NHHJ Local 332.476850 0.00 278.00 0.00 696,261.0083.825000

Base 3.966321 0.00 3.32 0.00 8,306.13

COMMON STOCK636428005 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COFUJITSU GENERAL LTD

10,000.000 NHEH Local 417.520000 0.00 1,670.00 0.00 4,173,530.0083.540000

Base 4.997845 0.00 19.99 0.00 49,958.46

COMMON STOCK636600009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTONENGENERAL SEKIYU KK

17,109.000 NHHJ Local 785.357064 0.00 5,374.00 0.00 13,431,300.0083.825000

Base 9.369008 0.00 64.11 0.00 160,230.24

REIT639680909 28 Sep 2010 OPEN JPY/JP3 3.45DAIWA SECURITIES AMERICA INCNIPPON BUILDING FUND INC

1.000 NHHJ Local 723,000.000000 0.00 289.00 0.00 722,711.0083.825000

Base 8,625.111840 0.00 3.45 0.00 8,621.66

COMMON STOCK640866000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCHANKYU HANSHIN HOLDINGS INC

6,052.000 NHHJ Local 404.521481 0.00 979.00 0.00 2,447,185.0083.825000

Base 4.825786 0.00 11.68 0.00 29,193.98
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COMMON STOCK640870002 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCH2O RETAILING CORP

37,000.000 NHEH Local 546.148784 0.00 0.00 0.00 20,207,505.0086.425000

Base 6.319338 0.00 0.00 0.00 233,815.50

COMMON STOCK641628904 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCDENTSU INC

710.000 NHHJ Local 2,005.885915 0.00 569.00 0.00 1,423,610.0083.825000

Base 23.929447 0.00 6.79 0.00 16,983.12

COMMON STOCK641961008 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COHEIWADO CO LTD

3,600.000 NHEH Local 1,013.901389 0.00 1,460.00 0.00 3,648,585.0083.540000

Base 12.136718 0.00 17.48 0.00 43,674.71

COMMON STOCK642155907 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCRESONA HOLDINGS INC

3,515.000 NHHJ Local 773.507539 0.00 1,087.00 0.00 2,717,792.0083.825000

Base 9.227647 0.00 12.97 0.00 32,422.21

COMMON STOCK642872006 28 Sep 2010 OPEN JPY/JP3 0.04DAIWA SECURITIES AMERICA INCHIROSE ELECTRIC CO LTD

237.000 NHHJ Local 8,523.755274 0.00 808.00 0.00 2,019,322.0083.825000

Base 101.685121 0.00 9.64 0.00 24,089.73

COMMON STOCK642890008 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCHISAMITSU PHARMACEUTICAL CO

244.000 NHHJ Local 3,446.803279 0.00 336.00 0.00 840,684.0083.825000

Base 41.119037 0.00 4.01 0.00 10,029.04

COMMON STOCK642910004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCHITACHI LTD

35,963.000 NHHJ Local 368.703084 0.00 5,303.00 0.00 13,254,366.0083.825000

Base 4.398486 0.00 63.26 0.00 158,119.49

COMMON STOCK642912000 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCHITACHI CHEMICAL CO LTD

547.000 NHHJ Local 1,576.310786 0.00 344.00 0.00 861,898.0083.825000

Base 18.804781 0.00 4.10 0.00 10,282.11
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COMMON STOCK642914006 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COHITACHI CABLE LTD

16,000.000 NHEH Local 219.625000 0.00 1,405.00 0.00 3,512,595.0083.540000

Base 2.628980 0.00 16.82 0.00 42,046.86

COMMON STOCK642923007 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COHITACHI TRANSPORT SYSTEM LTD

3,600.000 NHEH Local 1,256.725833 0.00 1,809.00 0.00 4,522,404.0083.540000

Base 15.043402 0.00 21.65 0.00 54,134.59

COMMON STOCK642940001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCHITACHI CONSTRUCTION MACHINE

524.000 NHHJ Local 1,843.725191 0.00 386.00 0.00 965,726.0083.825000

Base 21.994932 0.00 4.60 0.00 11,520.74

COMMON STOCK643110000 16 Aug 2010 19 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTDHOKKAN HOLDINGS LTD

11,000.000 NHEG Local 218.705818 0.00 3,849.00 0.00 2,401,915.0085.345000

Base 2.562608 0.00 45.10 0.00 28,143.59

17 Aug 2010 20 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

4,000.000 NHEG Local 216.833250 0.00 1,387.00 0.00 865,946.0085.520000

Base 2.535468 0.00 16.22 0.00 10,125.65

18 Aug 2010 23 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

11,000.000 NHEG Local 221.333273 0.00 3,895.00 0.00 2,430,771.0085.320000

Base 2.594155 0.00 45.65 0.00 28,490.05

19 Aug 2010 24 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

9,000.000 NHEG Local 221.923000 0.00 3,195.00 0.00 1,994,112.0085.275000

Base 2.602439 0.00 37.47 0.00 23,384.49

20 Aug 2010 25 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

9,000.000 NHEG Local 219.076889 0.00 3,154.00 0.00 1,968,538.0085.620000

Base 2.558712 0.00 36.84 0.00 22,991.57
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23 Aug 2010 25 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

13,000.000 NHEG Local 216.947385 0.00 4,512.00 0.00 2,815,804.0085.190000

Base 2.546630 0.00 52.96 0.00 33,053.22

25 Aug 2010 30 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

5,000.000 NHEG Local 216.428600 0.00 1,731.00 0.00 1,080,412.0084.560000

Base 2.559468 0.00 20.47 0.00 12,776.87

26 Aug 2010 31 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

12,000.000 NHEG Local 215.352833 0.00 4,134.00 0.00 2,580,100.0084.620000

Base 2.544940 0.00 48.85 0.00 30,490.43

27 Aug 2010 01 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

1,000.000 NHEG Local 215.000000 0.00 344.00 0.00 214,656.0085.110000

Base 2.526143 0.00 4.04 0.00 2,522.10

30 Aug 2010 02 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

16,000.000 NHEG Local 217.636375 0.00 5,571.00 0.00 3,476,611.0084.680000

Base 2.570104 0.00 65.79 0.00 41,055.87

31 Aug 2010 03 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

11,000.000 NHEG Local 214.307636 0.00 3,771.00 0.00 2,353,613.0084.110000

Base 2.547945 0.00 44.83 0.00 27,982.56

01 Sep 2010 06 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

149,000.000 NHEG Local 204.181396 0.00 48,676.00 0.00 30,374,352.0084.505000

Base 2.416205 0.00 576.01 0.00 359,438.52

643110000 Total

84,219.00 0.000.00251,000.000 Local 52,556,830.00

Base 0.00 994.23 0.00 620,454.92



Prepared by State StreetPage 709

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK643189905 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCCHUO MITSUI TRUST HOLDINGS

4,655.000 NHHJ Local 278.785177 0.00 519.00 0.00 1,297,226.0083.825000

Base 3.325800 0.00 6.19 0.00 15,475.41

COMMON STOCK643514003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCHONDA MOTOR CO LTD

10,692.000 NHHJ Local 3,001.576412 0.00 12,837.00 0.00 32,080,018.0083.825000

Base 35.807652 0.00 153.14 0.00 382,702.27

COMMON STOCK643904006 30 Sep 2010 OPEN JPY/JP3 0.02GOLDMAN SACHS + COHOGY MEDICAL CO LTD

600.000 NHEH Local 4,094.473333 0.00 982.00 0.00 2,455,702.0083.540000

Base 49.012130 0.00 11.75 0.00 29,395.52

COMMON STOCK643981004 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COHOSIDEN CORP

1,900.000 NHEH Local 828.274211 0.00 629.00 0.00 1,573,092.0083.540000

Base 9.914702 0.00 7.53 0.00 18,830.40

COMMON STOCK644146003 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COAIR WATER INC

4,000.000 NHEH Local 995.666500 0.00 1,593.00 0.00 3,981,073.0083.540000

Base 11.918440 0.00 19.07 0.00 47,654.69

COMMON STOCK644150005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCHOYA CORP

2,549.000 NHHJ Local 2,058.919969 0.00 2,099.00 0.00 5,246,088.0083.825000

Base 24.562123 0.00 25.04 0.00 62,583.81

COMMON STOCK645610007 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCIBIDEN CO LTD

791.000 NHHJ Local 2,170.664981 0.00 686.00 0.00 1,716,310.0083.825000

Base 25.895198 0.00 8.18 0.00 20,474.92

COMMON STOCK646698001 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCIHI CORP

6,401.000 NHHJ Local 162.218872 0.00 415.00 0.00 1,037,948.0083.825000

Base 1.935209 0.00 4.95 0.00 12,382.32



Prepared by State StreetPage 710

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK646710004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCISUZU MOTORS LTD

13,152.000 NHHJ Local 310.695864 0.00 1,634.00 0.00 4,084,638.0083.825000

Base 3.706482 0.00 19.49 0.00 48,728.16

COMMON STOCK646782003 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COITOCHU ENEX CO LTD

10,800.000 NHEH Local 402.114722 0.00 1,737.00 0.00 4,341,102.0083.540000

Base 4.813439 0.00 20.79 0.00 51,964.35

COMMON STOCK646828004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCIYO BANK LTD/THE

815.000 NHHJ Local 687.000000 0.00 223.00 0.00 559,682.0083.825000

Base 8.195646 0.00 2.66 0.00 6,676.79

COMMON STOCK646850008 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCJAPAN DIGITAL LABORATORY CO

17,500.000 NHEH Local 893.428171 0.00 0.00 0.00 15,634,993.0086.425000

Base 10.337613 0.00 0.00 0.00 180,908.22

COMMON STOCK647068006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCJAPAN STEEL WORKS LTD

1,513.000 NHHJ Local 781.355585 0.00 472.00 0.00 1,181,719.0083.825000

Base 9.321272 0.00 5.63 0.00 14,097.45

COMMON STOCK647074004 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COJAPAN RADIO CO LTD

22,000.000 NHEH Local 194.175364 0.00 1,708.00 0.00 4,270,150.0083.540000

Base 2.324340 0.00 20.45 0.00 51,115.03

COMMON STOCK647098003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCJSR CORP

722.000 NHHJ Local 1,392.569252 0.00 402.00 0.00 1,005,033.0083.825000

Base 16.612815 0.00 4.80 0.00 11,989.66

COMMON STOCK647453901 28 Sep 2010 OPEN JPY/JP3 1.34DAIWA SECURITIES AMERICA INCJAPAN TOBACCO INC

23.000 NHHJ Local 280,434.739130 0.00 2,579.00 0.00 6,447,420.0083.825000

Base 3,345.478546 0.00 30.77 0.00 76,915.24
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COMMON STOCK647976000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCJOYO BANK LTD/THE

3,026.000 NHHJ Local 369.660608 0.00 447.00 0.00 1,118,146.0083.825000

Base 4.409909 0.00 5.33 0.00 13,339.05

COMMON STOCK648004000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCAEON CO LTD

2,630.000 NHHJ Local 896.631939 0.00 943.00 0.00 2,357,199.0083.825000

Base 10.696474 0.00 11.25 0.00 28,120.48

COMMON STOCK648084002 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COKAGOSHIMA BANK LTD/THE

9,000.000 NHEH Local 527.375000 0.00 1,898.00 0.00 4,744,477.0083.540000

Base 6.312844 0.00 22.72 0.00 56,792.88

COMMON STOCK648132009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKAJIMA CORP

3,375.000 NHHJ Local 202.814519 0.00 273.00 0.00 684,226.0083.825000

Base 2.419499 0.00 3.26 0.00 8,162.55

COMMON STOCK648348001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCKANSAI ELECTRIC POWER CO INC

3,911.000 NHHJ Local 2,141.026080 0.00 3,349.00 0.00 8,370,204.0083.825000

Base 25.541617 0.00 39.95 0.00 99,853.31

COMMON STOCK648358000 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COKANDENKO CO LTD

8,000.000 NHEH Local 513.875000 0.00 1,644.00 0.00 4,109,356.0083.540000

Base 6.151245 0.00 19.68 0.00 49,190.28

COMMON STOCK648380004 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCKAO CORP

2,945.000 NHHJ Local 2,053.588115 0.00 2,419.00 0.00 6,045,398.0083.825000

Base 24.498516 0.00 28.86 0.00 72,119.27

COMMON STOCK648462000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKAWASAKI HEAVY INDUSTRIES

7,914.000 NHHJ Local 244.115492 0.00 772.00 0.00 1,931,158.0083.825000

Base 2.912204 0.00 9.21 0.00 23,037.97
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COMMON STOCK648468007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKAWASAKI KISEN KAISHA LTD

3,841.000 NHHJ Local 315.000000 0.00 483.00 0.00 1,209,432.0083.825000

Base 3.757829 0.00 5.76 0.00 14,428.06

COMMON STOCK648730000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKEIKYU CORP

698.000 NHHJ Local 821.000000 0.00 229.00 0.00 572,829.0083.825000

Base 9.794214 0.00 2.73 0.00 6,833.63

COMMON STOCK649099009 28 Sep 2010 OPEN JPY/JP3 0.09DAIWA SECURITIES AMERICA INCKEYENCE CORP

329.000 NHHJ Local 18,553.735562 0.00 2,441.00 0.00 6,101,738.0083.825000

Base 221.338927 0.00 29.12 0.00 72,791.39

COMMON STOCK649296001 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKINTETSU CORP

6,052.000 NHHJ Local 286.156477 0.00 692.00 0.00 1,731,127.0083.825000

Base 3.413737 0.00 8.26 0.00 20,651.68

COMMON STOCK649374006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCKIRIN HOLDINGS CO LTD

3,375.000 NHHJ Local 1,188.943407 0.00 1,605.00 0.00 4,011,079.0083.825000

Base 14.183637 0.00 19.15 0.00 47,850.63

COMMON STOCK649427002 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COKITZ CORP

16,100.000 NHEH Local 342.014161 0.00 2,202.00 0.00 5,504,226.0083.540000

Base 4.094017 0.00 26.36 0.00 65,887.31

COMMON STOCK649602000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKOBE STEEL LTD

11,871.000 NHHJ Local 196.747283 0.00 934.00 0.00 2,334,653.0083.825000

Base 2.347119 0.00 11.14 0.00 27,851.51

COMMON STOCK649626009 16 Aug 2010 19 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTDKOIKE SANSO KOGYO CO LTD

6,000.000 NHEG Local 223.857000 0.00 2,149.00 0.00 1,340,993.0085.345000

Base 2.622966 0.00 25.18 0.00 15,712.61
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17 Aug 2010 20 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

2,000.000 NHEG Local 224.000000 0.00 716.00 0.00 447,284.0085.520000

Base 2.619270 0.00 8.37 0.00 5,230.17

18 Aug 2010 23 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

1,000.000 NHEG Local 224.000000 0.00 358.00 0.00 223,642.0085.320000

Base 2.625410 0.00 4.20 0.00 2,621.21

19 Aug 2010 24 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

2,000.000 NHEG Local 224.000000 0.00 716.00 0.00 447,284.0085.275000

Base 2.626796 0.00 8.40 0.00 5,245.19

20 Aug 2010 25 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

2,000.000 NHEG Local 223.500000 0.00 715.00 0.00 446,285.0085.620000

Base 2.610371 0.00 8.35 0.00 5,212.39

23 Aug 2010 25 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

4,000.000 NHEG Local 222.000000 0.00 1,420.00 0.00 886,580.0085.190000

Base 2.605940 0.00 16.67 0.00 10,407.09

25 Aug 2010 30 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

4,000.000 NHEG Local 222.250000 0.00 1,422.00 0.00 887,578.0084.560000

Base 2.628311 0.00 16.82 0.00 10,496.43

26 Aug 2010 31 Aug 2010 JPY/JP3UBS SECURITIES ASIA LTD

3,000.000 NHEG Local 219.333000 0.00 1,052.00 0.00 656,947.0084.620000

Base 2.591976 0.00 12.43 0.00 7,763.50

27 Aug 2010 01 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

1,000.000 NHEG Local 211.000000 0.00 337.00 0.00 210,663.0085.110000

Base 2.479145 0.00 3.96 0.00 2,475.19

30 Aug 2010 02 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

7,000.000 NHEG Local 219.125000 0.00 2,454.00 0.00 1,531,421.0084.680000

Base 2.587683 0.00 28.98 0.00 18,084.80
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31 Aug 2010 03 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

4,000.000 NHEG Local 212.750000 0.00 1,361.00 0.00 849,639.0084.110000

Base 2.529426 0.00 16.18 0.00 10,101.52

01 Sep 2010 06 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

26,000.000 NHEG Local 207.200000 0.00 8,619.00 0.00 5,378,581.0084.505000

Base 2.451926 0.00 101.99 0.00 63,648.08

02 Sep 2010 07 Sep 2010 JPY/JP3UBS SECURITIES ASIA LTD

3,000.000 NHEG Local 206.000000 0.00 988.00 0.00 617,012.0084.165000

Base 2.447573 0.00 11.74 0.00 7,330.98

649626009 Total

22,307.00 0.000.0065,000.000 Local 13,923,909.00

Base 0.00 263.27 0.00 164,329.16

COMMON STOCK649650009 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COKOKUYO CO LTD

7,600.000 NHEH Local 670.695132 0.00 2,038.00 0.00 5,095,245.0083.540000

Base 8.028431 0.00 24.40 0.00 60,991.68

COMMON STOCK649670007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKONICA MINOLTA HOLDINGS INC

3,317.000 NHHJ Local 810.753693 0.00 1,075.00 0.00 2,688,195.0083.825000

Base 9.671980 0.00 12.82 0.00 32,069.13

COMMON STOCK649674009 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COTOKYO DOME CORP

16,000.000 NHEH Local 218.560000 0.00 1,398.00 0.00 3,495,562.0083.540000

Base 2.616232 0.00 16.73 0.00 41,842.97

COMMON STOCK649708005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCJTEKT CORP

1,094.000 NHHJ Local 779.038391 0.00 340.00 0.00 851,928.0083.825000

Base 9.293628 0.00 4.06 0.00 10,163.17
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COMMON STOCK649750007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKUBOTA CORP

6,168.000 NHHJ Local 760.837873 0.00 1,877.00 0.00 4,690,971.0083.825000

Base 9.076503 0.00 22.39 0.00 55,961.48

COMMON STOCK649766003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCKURARAY CO LTD

873.000 NHHJ Local 1,060.061856 0.00 370.00 0.00 925,064.0083.825000

Base 12.646130 0.00 4.41 0.00 11,035.66

COMMON STOCK649790003 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COKUREHA CORP

13,000.000 NHEH Local 445.871000 0.00 2,318.00 0.00 5,794,005.0083.540000

Base 5.337216 0.00 27.75 0.00 69,356.06

COMMON STOCK649796000 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCKURITA WATER INDUSTRIES LTD

349.000 NHHJ Local 2,305.432665 0.00 321.00 0.00 804,275.0083.825000

Base 27.502925 0.00 3.83 0.00 9,594.69

COMMON STOCK649926003 28 Sep 2010 OPEN JPY/JP3 0.04DAIWA SECURITIES AMERICA INCKYOCERA CORP

1,013.000 NHHJ Local 8,042.318855 0.00 3,258.00 0.00 8,143,611.0083.825000

Base 95.941770 0.00 38.87 0.00 97,150.15

COMMON STOCK649955002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCKYOWA HAKKO KIRIN CO LTD

698.000 NHHJ Local 841.000000 0.00 234.00 0.00 586,784.0083.825000

Base 10.032806 0.00 2.79 0.00 7,000.11

COMMON STOCK649980000 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCKYUSHU ELECTRIC POWER CO INC

1,280.000 NHHJ Local 1,969.031250 0.00 1,008.00 0.00 2,519,352.0083.825000

Base 23.489785 0.00 12.03 0.00 30,054.90

COMMON STOCK651274904 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COJ OIL MILLS INC

27,000.000 NHEH Local 235.764667 0.00 2,546.00 0.00 6,363,100.0083.540000

Base 2.822177 0.00 30.48 0.00 76,168.30
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COMMON STOCK651312902 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTOKIO MARINE HOLDINGS INC

3,772.000 NHHJ Local 2,307.387593 0.00 3,481.00 0.00 8,699,985.0083.825000

Base 27.526246 0.00 41.53 0.00 103,787.47

COMMON STOCK653420901 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCAEON MALL CO LTD

221.000 NHHJ Local 1,936.850679 0.00 171.00 0.00 427,873.0083.825000

Base 23.105883 0.00 2.04 0.00 5,104.36

COMMON STOCK654379908 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCJFE HOLDINGS INC

2,654.000 NHHJ Local 2,646.518839 0.00 2,809.00 0.00 7,021,052.0083.825000

Base 31.571952 0.00 33.51 0.00 83,758.45

COMMON STOCK655103000 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCMABUCHI MOTOR CO LTD

372.000 NHHJ Local 4,280.000000 0.00 636.00 0.00 1,591,524.0083.825000

Base 51.058753 0.00 7.59 0.00 18,986.27

COMMON STOCK655580009 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMAKITA CORP

456.000 NHHJ Local 2,634.728070 0.00 480.00 0.00 1,200,956.0083.825000

Base 31.431292 0.00 5.73 0.00 14,326.94

COMMON STOCK656097003 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COMANDOM CORP

1,200.000 NHEH Local 2,265.166667 0.00 1,087.00 0.00 2,717,113.0083.540000

Base 27.114755 0.00 13.01 0.00 32,524.69

COMMON STOCK656302908 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSUMITOMO MITSUI FINANCIAL GR

5,959.000 NHHJ Local 2,546.388488 0.00 6,069.00 0.00 15,167,860.0083.825000

Base 30.377435 0.00 72.40 0.00 180,946.73

COMMON STOCK656944006 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCMARUDAI FOOD CO LTD

18,000.000 NHEH Local 262.311056 0.00 1,888.00 0.00 4,719,711.0083.540000

Base 3.139946 0.00 22.60 0.00 56,496.42
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COMMON STOCK656946001 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMARUBENI CORP

8,845.000 NHHJ Local 472.869305 0.00 1,673.00 0.00 4,180,856.0083.825000

Base 5.641149 0.00 19.96 0.00 49,876.00

COMMON STOCK656952009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMARUI GROUP CO LTD

757.000 NHHJ Local 638.943197 0.00 193.00 0.00 483,487.0083.825000

Base 7.622347 0.00 2.30 0.00 5,767.81

COMMON STOCK657270005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCPANASONIC CORP

10,603.000 NHHJ Local 1,155.593511 0.00 4,901.00 0.00 12,247,857.0083.825000

Base 13.785786 0.00 58.47 0.00 146,112.22

COMMON STOCK659101901 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMIZUHO FINANCIAL GROUP INC

74,022.000 NHHJ Local 123.467591 0.00 3,655.00 0.00 9,135,663.0083.825000

Base 1.472921 0.00 43.60 0.00 108,984.94

COMMON STOCK659180004 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCCREDIT SAISON CO LTD

524.000 NHHJ Local 1,174.519084 0.00 246.00 0.00 615,202.0083.825000

Base 14.011561 0.00 2.93 0.00 7,339.12

COMMON STOCK659672000 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMITSUBISHI ESTATE CO LTD

5,772.000 NHHJ Local 1,374.266632 0.00 3,172.00 0.00 7,929,095.0083.825000

Base 16.394472 0.00 37.84 0.00 94,591.05

COMMON STOCK659678007 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMITSUBISHI CORP

7,130.000 NHHJ Local 1,982.895792 0.00 5,655.00 0.00 14,132,392.0083.825000

Base 23.655184 0.00 67.46 0.00 168,594.00

COMMON STOCK659692008 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMITSUBISHI GAS CHEMICAL CO

1,746.000 NHHJ Local 496.290951 0.00 346.00 0.00 866,178.0083.825000

Base 5.920560 0.00 4.13 0.00 10,333.17
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COMMON STOCK659704001 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMITSUBISHI ELECTRIC CORP

10,009.000 NHHJ Local 718.015186 0.00 2,874.00 0.00 7,183,740.0083.825000

Base 8.565645 0.00 34.29 0.00 85,699.25

COMMON STOCK659706006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMITSUBISHI HEAVY INDUSTRIES

17,109.000 NHHJ Local 315.124847 0.00 2,156.00 0.00 5,389,315.0083.825000

Base 3.759318 0.00 25.72 0.00 64,292.45

COMMON STOCK659708002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMITSUBISHI MATERIALS CORP

5,703.000 NHHJ Local 239.246362 0.00 545.00 0.00 1,363,877.0083.825000

Base 2.854117 0.00 6.50 0.00 16,270.53

COMMON STOCK659736003 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMITSUI CHEMICALS INC

6,518.000 NHHJ Local 226.068886 0.00 589.00 0.00 1,472,928.0083.825000

Base 2.696915 0.00 7.03 0.00 17,571.46

COMMON STOCK659740005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMITSUMI ELECTRIC CO LTD

791.000 NHHJ Local 1,368.930468 0.00 433.00 0.00 1,082,391.0083.825000

Base 16.330814 0.00 5.17 0.00 12,912.51

COMMON STOCK659758007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMITSUI OSK LINES LTD

6,305.000 NHHJ Local 547.537669 0.00 1,380.00 0.00 3,450,845.0083.825000

Base 6.531914 0.00 16.46 0.00 41,167.25

COMMON STOCK659760003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMITSUI FUDOSAN CO LTD

3,957.000 NHHJ Local 1,428.091231 0.00 2,260.00 0.00 5,648,697.0083.825000

Base 17.036579 0.00 26.96 0.00 67,386.78

COMMON STOCK660274002 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COMORITA HOLDINGS CORP

6,000.000 NHEH Local 452.857000 0.00 1,086.00 0.00 2,716,056.0083.540000

Base 5.420840 0.00 13.00 0.00 32,512.04
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COMMON STOCK661040006 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCMURATA MANUFACTURING CO LTD

1,390.000 NHHJ Local 4,348.976978 0.00 2,418.00 0.00 6,042,660.0083.825000

Base 51.881622 0.00 28.85 0.00 72,086.61

COMMON STOCK661144006 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COMUSASHINO BANK LTD/THE

1,400.000 NHEH Local 2,677.750000 0.00 1,499.00 0.00 3,747,351.0083.540000

Base 32.053507 0.00 17.94 0.00 44,856.97

COMMON STOCK661650903 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSEIKO EPSON CORP

1,594.000 NHHJ Local 1,236.018193 0.00 788.00 0.00 1,969,425.0083.825000

Base 14.745222 0.00 9.40 0.00 23,494.48

COMMON STOCK661950006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCNGK INSULATORS LTD

1,164.000 NHHJ Local 1,453.450172 0.00 676.00 0.00 1,691,140.0083.825000

Base 17.339101 0.00 8.06 0.00 20,174.65

COMMON STOCK661960005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCNGK SPARK PLUG CO LTD

1,397.000 NHHJ Local 1,136.528275 0.00 635.00 0.00 1,587,095.0083.825000

Base 13.558345 0.00 7.58 0.00 18,933.43

COMMON STOCK661982009 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONAGASE + CO LTD

7,000.000 NHEH Local 957.888857 0.00 2,682.00 0.00 6,702,540.0083.540000

Base 11.466230 0.00 32.10 0.00 80,231.51

COMMON STOCK661990002 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONACHI FUJIKOSHI CORP

11,000.000 NHEH Local 235.090818 0.00 1,034.00 0.00 2,584,965.0083.540000

Base 2.814111 0.00 12.38 0.00 30,942.84

COMMON STOCK663916005 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCNIFCO INC

3,400.000 NHEH Local 1,998.587941 0.00 0.00 0.00 6,795,199.0086.425000

Base 23.125114 0.00 0.00 0.00 78,625.39
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30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + CO

1,900.000 NHEH Local 2,013.972632 0.00 1,530.00 0.00 3,825,018.0083.540000

Base 24.107884 0.00 18.31 0.00 45,786.67

663916005 Total

1,530.00 0.000.005,300.000 Local 10,620,217.00

Base 0.00 18.31 0.00 124,412.06

COMMON STOCK663955003 28 Sep 2010 OPEN JPY/JP3 0.11DAIWA SECURITIES AMERICA INCNINTENDO CO LTD

477.000 NHHJ Local 23,895.371069 0.00 4,559.00 0.00 11,393,533.0083.825000

Base 285.062584 0.00 54.39 0.00 135,920.47

COMMON STOCK663960003 02 Aug 2010 05 Aug 2010 JPY/JP3 0.01CABRERA CAPITAL MARKETS LLCNSD CO LTD

12,300.000 NHHV Local 946.780488 0.00 6,987.00 0.00 11,638,413.0086.425000

Base 10.954938 0.00 80.84 0.00 134,664.89

03 Aug 2010 06 Aug 2010 JPY/JP3 0.01CABRERA CAPITAL MARKETS LLC

900.000 NHHV Local 963.444444 0.00 520.00 0.00 866,580.0085.885000

Base 11.217843 0.00 6.05 0.00 10,090.00

05 Aug 2010 10 Aug 2010 JPY/JP3 0.01CABRERA CAPITAL MARKETS LLC

8,800.000 NHHV Local 949.090909 0.00 5,011.00 0.00 8,346,989.0085.835000

Base 11.057155 0.00 58.38 0.00 97,244.59

06 Aug 2010 11 Aug 2010 JPY/JP3 0.01CABRERA CAPITAL MARKETS LLC

6,100.000 NHHV Local 959.606557 0.00 3,512.00 0.00 5,850,088.0085.255000

Base 11.255722 0.00 41.19 0.00 68,618.71

09 Aug 2010 12 Aug 2010 JPY/JP3 0.01CABRERA CAPITAL MARKETS LLC

3,400.000 NHHV Local 961.176471 0.00 1,960.00 0.00 3,266,040.0085.890000

Base 11.190784 0.00 22.82 0.00 38,025.85
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10 Aug 2010 13 Aug 2010 JPY/JP3 0.01CABRERA CAPITAL MARKETS LLC

5,400.000 NHHV Local 963.833333 0.00 3,122.00 0.00 5,201,578.0085.880000

Base 11.223024 0.00 36.35 0.00 60,567.98

30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CO

5,800.000 NHEH Local 962.517414 0.00 2,233.00 0.00 5,580,368.0083.540000

Base 11.521635 0.00 26.73 0.00 66,798.76

663960003 Total

23,345.00 0.000.0042,700.000 Local 40,750,056.00

Base 0.00 272.36 0.00 476,010.78

COMMON STOCK663972008 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNISHI NIPPON CITY BANK LTD

3,724.000 NHHJ Local 238.462675 0.00 355.00 0.00 887,680.0083.825000

Base 2.844768 0.00 4.24 0.00 10,589.68

COMMON STOCK663994002 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONIKKISO CO LTD

6,000.000 NHEH Local 624.200000 0.00 1,498.00 0.00 3,743,702.0083.540000

Base 7.471870 0.00 17.93 0.00 44,813.29

COMMON STOCK664038007 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCDENSO CORP

3,130.000 NHHJ Local 2,519.702556 0.00 3,154.00 0.00 7,883,515.0083.825000

Base 30.059082 0.00 37.63 0.00 94,047.30

COMMON STOCK664040003 28 Sep 2010 OPEN JPY/JP3DEUTSCHE BANK SECURITIES INCNEC CORP

24,907.000 NHHJ Local 225.536596 0.00 2,246.00 0.00 5,615,194.0083.825000

Base 2.690565 0.00 26.79 0.00 66,987.10

COMMON STOCK664056009 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + CONIPPON SHINYAKU CO LTD

8,000.000 NHEH Local 1,146.777750 0.00 3,669.00 0.00 9,170,553.0083.540000

Base 13.727289 0.00 43.92 0.00 109,774.40
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COMMON STOCK664068004 28 Sep 2010 OPEN JPY/JP3 0.04DAIWA SECURITIES AMERICA INCNIDEC CORP

628.000 NHHJ Local 7,578.216561 0.00 1,903.00 0.00 4,757,217.0083.825000

Base 90.405208 0.00 22.70 0.00 56,751.77

COMMON STOCK664074002 24 Aug 2010 25 Aug 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTDNIPPON FLOUR MILLS CO LTD

16,000.000 NHEG Local 448.105250 0.00 11,471.00 0.00 7,158,213.0084.185000

Base 5.322863 0.00 136.26 0.00 85,029.55

COMMON STOCK664076007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNIPPON MEAT PACKERS INC

698.000 NHHJ Local 1,043.000000 0.00 291.00 0.00 727,723.0083.825000

Base 12.442589 0.00 3.47 0.00 8,681.46

COMMON STOCK664104007 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONISSHIN OILLIO GROUP LTD/THE

20,000.000 NHEH Local 385.693900 0.00 3,085.00 0.00 7,710,793.0083.540000

Base 4.616877 0.00 36.93 0.00 92,300.61

COMMON STOCK664116001 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONIPPON CARBON CO LTD

20,000.000 NHEH Local 262.836700 0.00 2,102.00 0.00 5,254,632.0083.540000

Base 3.146238 0.00 25.16 0.00 62,899.59

COMMON STOCK664137007 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCNIPPON TELEGRAPH + TELEPHONE

3,946.000 NHHJ Local 3,737.386974 0.00 5,899.00 0.00 14,741,830.0083.825000

Base 44.585589 0.00 70.37 0.00 175,864.36

COMMON STOCK664154002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNSK LTD

2,328.000 NHHJ Local 571.147766 0.00 531.00 0.00 1,329,101.0083.825000

Base 6.813573 0.00 6.33 0.00 15,855.66

COMMON STOCK664176005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCNISSIN FOODS HOLDINGS CO LTD

291.000 NHHJ Local 3,021.254296 0.00 351.00 0.00 878,834.0083.825000

Base 36.042401 0.00 4.19 0.00 10,484.15
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COMMON STOCK664180007 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCNITTO DENKO CORP

770.000 NHHJ Local 3,187.700000 0.00 981.00 0.00 2,453,548.0083.825000

Base 38.028035 0.00 11.70 0.00 29,269.88

COMMON STOCK664212008 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNIPPON EXPRESS CO LTD

3,841.000 NHHJ Local 325.082791 0.00 499.00 0.00 1,248,144.0083.825000

Base 3.878113 0.00 5.95 0.00 14,889.88

COMMON STOCK664232006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCNIKON CORP

1,357.000 NHHJ Local 1,538.620486 0.00 835.00 0.00 2,087,073.0083.825000

Base 18.355150 0.00 9.96 0.00 24,897.98

COMMON STOCK664240009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMINEBEA CO LTD

1,047.000 NHHJ Local 436.909265 0.00 182.00 0.00 457,262.0083.825000

Base 5.212159 0.00 2.17 0.00 5,454.96

COMMON STOCK664242005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCNOK CORP

663.000 NHHJ Local 1,506.849170 0.00 399.00 0.00 998,642.0083.825000

Base 17.976131 0.00 4.76 0.00 11,913.41

COMMON STOCK664252004 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONIPPON SIGNAL CO LTD/THE

10,200.000 NHEH Local 606.930294 0.00 2,476.00 0.00 6,188,213.0083.540000

Base 7.265146 0.00 29.64 0.00 74,074.85

COMMON STOCK664256005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNIPPON STEEL CORP

26,364.000 NHHJ Local 288.658474 0.00 3,044.00 0.00 7,607,148.0083.825000

Base 3.443585 0.00 36.31 0.00 90,750.35

COMMON STOCK664266004 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCNIPPON ELECTRIC GLASS CO LTD

1,979.000 NHHJ Local 1,169.137443 0.00 925.00 0.00 2,312,798.0083.825000

Base 13.947360 0.00 11.03 0.00 27,590.79
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COMMON STOCK664280005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCHITACHI HIGH TECHNOLOGIES CO

628.000 NHHJ Local 1,542.679936 0.00 387.00 0.00 968,416.0083.825000

Base 18.403578 0.00 4.62 0.00 11,552.83

COMMON STOCK664286002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNISSAN MOTOR CO LTD

21,380.000 NHHJ Local 720.016885 0.00 6,157.00 0.00 15,387,804.0083.825000

Base 8.589524 0.00 73.45 0.00 183,570.58

COMMON STOCK664310000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNOMURA HOLDINGS INC

19,367.000 NHHJ Local 414.056694 0.00 3,207.00 0.00 8,015,829.0083.825000

Base 4.939537 0.00 38.26 0.00 95,625.76

COMMON STOCK664354008 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONIPPON SYNTHETIC CHEMICAL

6,000.000 NHEH Local 496.000000 0.00 1,190.00 0.00 2,974,810.0083.540000

Base 5.937276 0.00 14.24 0.00 35,609.41

COMMON STOCK664368008 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CONOHMI BOSAI LTD

8,000.000 NHEH Local 485.437500 0.00 1,553.00 0.00 3,881,947.0083.540000

Base 5.810839 0.00 18.59 0.00 46,468.12

COMMON STOCK664480902 28 Sep 2010 OPEN JPY/JP3 0.03DAIWA SECURITIES AMERICA INCNITORI HOLDINGS CO LTD

227.000 NHHJ Local 7,035.766520 0.00 638.00 0.00 1,596,481.0083.825000

Base 83.933988 0.00 7.61 0.00 19,045.40

COMMON STOCK664889904 28 Sep 2010 OPEN JPY/JP3 0.04DAIWA SECURITIES AMERICA INCORIENTAL LAND CO LTD

710.000 NHHJ Local 7,816.197183 0.00 2,219.00 0.00 5,547,281.0083.825000

Base 93.244225 0.00 26.47 0.00 66,176.93

COMMON STOCK665610002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCODAKYU ELECTRIC RAILWAY CO

1,397.000 NHHJ Local 800.442377 0.00 447.00 0.00 1,117,771.0083.825000

Base 9.548970 0.00 5.33 0.00 13,334.58
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COMMON STOCK665640009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCOBAYASHI CORP

2,211.000 NHHJ Local 333.452284 0.00 294.00 0.00 736,969.0083.825000

Base 3.977957 0.00 3.51 0.00 8,791.76

COMMON STOCK665770004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCOJI PAPER CO LTD

3,375.000 NHHJ Local 370.185185 0.00 499.00 0.00 1,248,876.0083.825000

Base 4.416167 0.00 5.95 0.00 14,898.61

COMMON STOCK665880001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCOLYMPUS CORP

1,101.000 NHHJ Local 2,243.076294 0.00 987.00 0.00 2,468,640.0083.825000

Base 26.759037 0.00 11.77 0.00 29,449.93

COMMON STOCK665942009 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCOMRON CORP

1,792.000 NHHJ Local 1,880.948661 0.00 1,348.00 0.00 3,369,312.0083.825000

Base 22.438994 0.00 16.08 0.00 40,194.60

COMMON STOCK666010004 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCONO PHARMACEUTICAL CO LTD

291.000 NHHJ Local 3,596.254296 0.00 418.00 0.00 1,046,092.0083.825000

Base 42.901930 0.00 4.99 0.00 12,479.48

COMMON STOCK666114004 28 Sep 2010 OPEN JPY/JP3 0.03DAIWA SECURITIES AMERICA INCORIX CORP

580.000 NHHJ Local 6,526.500000 0.00 1,514.00 0.00 3,783,856.0083.825000

Base 77.858634 0.00 18.06 0.00 45,139.95

COMMON STOCK666176003 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCOSAKA GAS CO LTD

5,121.000 NHHJ Local 307.195274 0.00 629.00 0.00 1,572,518.0083.825000

Base 3.664721 0.00 7.50 0.00 18,759.53

COMMON STOCK666184007 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CODAIHEN CORP

9,000.000 NHEH Local 365.111000 0.00 1,314.00 0.00 3,284,685.0083.540000

Base 4.370493 0.00 15.73 0.00 39,318.71
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COMMON STOCK666634001 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COPACIFIC METALS CO LTD

10,000.000 NHEH Local 689.000000 0.00 2,756.00 0.00 6,887,244.0083.540000

Base 8.247546 0.00 32.99 0.00 82,442.47

COMMON STOCK668359904 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCHOKUHOKU FINANCIAL GROUP INC

6,168.000 NHHJ Local 154.189364 0.00 380.00 0.00 950,660.0083.825000

Base 1.839420 0.00 4.53 0.00 11,341.01

COMMON STOCK668814908 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCMELCO HOLDINGS INC

3,300.000 NHEH Local 2,896.963030 0.00 0.00 0.00 9,559,978.0086.425000

Base 33.519966 0.00 0.00 0.00 110,615.89

COMMON STOCK670340009 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COPRIMA MEAT PACKERS LTD

46,000.000 NHEH Local 88.848500 0.00 1,634.00 0.00 4,085,397.0083.540000

Base 1.063544 0.00 19.56 0.00 48,903.48

COMMON STOCK671169902 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCJAPAN PETROLEUM EXPLORATION

943.000 NHHJ Local 3,173.785790 0.00 1,197.00 0.00 2,991,683.0083.825000

Base 37.862043 0.00 14.28 0.00 35,689.63

COMMON STOCK671450005 30 Sep 2010 OPEN JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLCKEWPIE CORP

10,700.000 NHEH Local 1,102.037383 0.00 4,716.00 0.00 11,787,084.0083.540000

Base 13.191733 0.00 56.45 0.00 141,095.09

COMMON STOCK673093902 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSHINSEI BANK LTD

7,682.000 NHHJ Local 58.000000 0.00 178.00 0.00 445,378.0083.825000

Base 0.691918 0.00 2.12 0.00 5,313.19

COMMON STOCK673822003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCRICOH CO LTD

5,005.000 NHHJ Local 1,174.594206 0.00 2,351.00 0.00 5,876,493.0083.825000

Base 14.012457 0.00 28.05 0.00 70,104.30
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COMMON STOCK674429907 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCT+D HOLDINGS INC

1,024.000 NHHJ Local 1,816.363281 0.00 743.00 0.00 1,859,213.0083.825000

Base 21.668515 0.00 8.86 0.00 22,179.70

COMMON STOCK674720008 28 Sep 2010 OPEN JPY/JP3 0.03DAIWA SECURITIES AMERICA INCROHM CO LTD

1,256.000 NHHJ Local 5,257.611465 0.00 2,641.00 0.00 6,600,919.0083.825000

Base 62.721282 0.00 31.51 0.00 78,746.42

COMMON STOCK676396005 28 Sep 2010 OPEN JPY/JP3 0.05DAIWA SECURITIES AMERICA INCSMC CORP

303.000 NHHJ Local 11,086.798680 0.00 1,343.00 0.00 3,357,957.0083.825000

Base 132.261243 0.00 16.02 0.00 40,059.14

COMMON STOCK677062903 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSOFTBANK CORP

3,841.000 NHHJ Local 2,715.077324 0.00 4,171.00 0.00 10,424,441.0083.825000

Base 32.389828 0.00 49.76 0.00 124,359.57

COMMON STOCK677482002 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COSANKI ENGINEERING CO LTD

7,000.000 NHEH Local 607.666571 0.00 1,701.00 0.00 4,251,965.0083.540000

Base 7.273959 0.00 20.36 0.00 50,897.35

COMMON STOCK677498008 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COSHINKO PLANTECH CO LTD

6,900.000 NHEH Local 777.475217 0.00 2,145.00 0.00 5,362,434.0083.540000

Base 9.306622 0.00 25.68 0.00 64,190.02

COMMON STOCK677538001 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCSANKYU INC

8,000.000 NHEH Local 361.131000 0.00 0.00 0.00 2,889,048.0086.425000

Base 4.178548 0.00 0.00 0.00 33,428.38

30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CO

19,000.000 NHEH Local 333.111053 0.00 2,531.00 0.00 6,326,579.0083.540000

Base 3.987444 0.00 30.30 0.00 75,731.13
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677538001 Total

2,531.00 0.000.0027,000.000 Local 9,215,627.00

Base 0.00 30.30 0.00 109,159.51

COMMON STOCK677543001 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCSANKYO CO LTD

198.000 NHHJ Local 4,392.676768 0.00 347.00 0.00 869,403.0083.825000

Base 52.402944 0.00 4.14 0.00 10,371.64

COMMON STOCK678209909 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMEDIPAL HOLDINGS CORP

500.000 NHHJ Local 1,052.000000 0.00 210.00 0.00 525,790.0083.825000

Base 12.549955 0.00 2.51 0.00 6,272.47

COMMON STOCK679159004 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCSECOM CO LTD

957.000 NHHJ Local 3,809.702194 0.00 1,458.00 0.00 3,644,427.0083.825000

Base 45.448281 0.00 17.39 0.00 43,476.61

COMMON STOCK679382002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSEKISUI CHEMICAL CO LTD

1,280.000 NHHJ Local 506.093750 0.00 259.00 0.00 647,541.0083.825000

Base 6.037504 0.00 3.09 0.00 7,724.92

COMMON STOCK679386003 15 Jul 2010 21 Jul 2010 JPY/JP3 0.01UBS SECURITIES ASIA LTDSEKISUI PLASTICS CO LTD

62,000.000 NHEG Local 429.740290 0.00 42,630.00 0.00 26,601,268.0087.415000

Base 4.916093 0.00 487.67 0.00 304,310.11

COMMON STOCK679390005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSEKISUI HOUSE LTD

1,979.000 NHHJ Local 756.000000 0.00 598.00 0.00 1,495,526.0083.825000

Base 9.018789 0.00 7.13 0.00 17,841.05

COMMON STOCK680060001 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSHARP CORP

5,470.000 NHHJ Local 863.376600 0.00 1,889.00 0.00 4,720,781.0083.825000

Base 10.299751 0.00 22.54 0.00 56,317.10
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COMMON STOCK680403003 28 Sep 2010 OPEN JPY/JP3 0.04DAIWA SECURITIES AMERICA INCSHIMAMURA CO LTD

116.000 NHHJ Local 7,847.241379 0.00 364.00 0.00 909,916.0083.825000

Base 93.614571 0.00 4.34 0.00 10,854.95

COMMON STOCK680436003 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSHIMADZU CORP

3,026.000 NHHJ Local 634.321877 0.00 767.00 0.00 1,918,691.0083.825000

Base 7.567216 0.00 9.15 0.00 22,889.25

COMMON STOCK680440005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSHIMIZU CORP

2,677.000 NHHJ Local 309.252895 0.00 331.00 0.00 827,539.0083.825000

Base 3.689268 0.00 3.95 0.00 9,872.22

COMMON STOCK680448008 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCSHINMAYWA INDUSTRIES LTD

13,000.000 NHEH Local 310.841385 0.00 1,616.00 0.00 4,039,322.0083.540000

Base 3.720869 0.00 19.34 0.00 48,351.95

COMMON STOCK680454006 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COSHINDENGEN ELECTRIC MFG

22,000.000 NHEH Local 312.000000 0.00 2,745.00 0.00 6,861,255.0083.540000

Base 3.734738 0.00 32.86 0.00 82,131.37

COMMON STOCK680458007 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCSHIN ETSU CHEMICAL CO LTD

2,227.000 NHHJ Local 4,288.383026 0.00 3,820.00 0.00 9,546,409.0083.825000

Base 51.158760 0.00 45.57 0.00 113,884.99

COMMON STOCK680468006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSHIONOGI + CO LTD

1,432.000 NHHJ Local 1,528.437849 0.00 875.00 0.00 2,187,848.0083.825000

Base 18.233676 0.00 10.44 0.00 26,100.18

COMMON STOCK680492006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSHINKO ELECTRIC INDUSTRIES

1,350.000 NHHJ Local 937.031852 0.00 505.00 0.00 1,264,488.0083.825000

Base 11.178429 0.00 6.02 0.00 15,084.86
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COMMON STOCK680526001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSHISEIDO CO LTD

1,664.000 NHHJ Local 1,930.583534 0.00 1,284.00 0.00 3,211,207.0083.825000

Base 23.031119 0.00 15.32 0.00 38,308.46

COMMON STOCK680531902 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COSHOEI CO LTD/CHIYODA KU

9,200.000 NHEH Local 622.638804 0.00 2,291.00 0.00 5,725,986.0083.540000

Base 7.453182 0.00 27.42 0.00 68,541.85

COMMON STOCK680532009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSHIZUOKA BANK LTD/THE

3,492.000 NHHJ Local 736.863688 0.00 1,029.00 0.00 2,572,099.0083.825000

Base 8.790500 0.00 12.28 0.00 30,684.15

COMMON STOCK680546009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSHOWA DENKO K K

3,957.000 NHHJ Local 159.505181 0.00 252.00 0.00 630,910.0083.825000

Base 1.902835 0.00 3.01 0.00 7,526.51

COMMON STOCK680554003 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSHOWA SHELL SEKIYU KK

8,275.000 NHHJ Local 656.981873 0.00 2,174.00 0.00 5,434,351.0083.825000

Base 7.837541 0.00 25.93 0.00 64,829.72

COMMON STOCK682150008 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSONY CORP

4,853.000 NHHJ Local 2,599.533897 0.00 5,046.00 0.00 12,610,492.0083.825000

Base 31.011439 0.00 60.20 0.00 150,438.32

COMMON STOCK684110000 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSTANLEY ELECTRIC CO LTD

617.000 NHHJ Local 1,357.585089 0.00 335.00 0.00 837,295.0083.825000

Base 16.195468 0.00 4.00 0.00 9,988.61

COMMON STOCK685847006 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COSUMISHO COMPUTER SYSTEMS

4,300.000 NHEH Local 1,255.313953 0.00 2,159.00 0.00 5,395,691.0083.540000

Base 15.026502 0.00 25.84 0.00 64,588.11
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COMMON STOCK685856007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSUMITOMO CHEMICAL CO LTD

8,263.000 NHHJ Local 379.834322 0.00 1,255.00 0.00 3,137,316.0083.825000

Base 4.531277 0.00 14.97 0.00 37,426.97

COMMON STOCK685870008 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSUMITOMO ELECTRIC INDUSTRIES

3,295.000 NHHJ Local 1,017.462519 0.00 1,341.00 0.00 3,351,198.0083.825000

Base 12.137936 0.00 16.00 0.00 39,978.50

COMMON STOCK685873002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSUMITOMO HEAVY INDUSTRIES

2,211.000 NHHJ Local 442.094980 0.00 390.00 0.00 977,082.0083.825000

Base 5.274023 0.00 4.65 0.00 11,656.21

COMMON STOCK685882003 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSUMITOMO METAL INDUSTRIES

18,889.000 NHHJ Local 213.150776 0.00 1,610.00 0.00 4,024,595.0083.825000

Base 2.542807 0.00 19.21 0.00 48,011.87

COMMON STOCK685884009 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSUMITOMO METAL MINING CO LTD

2,328.000 NHHJ Local 1,270.140893 0.00 1,182.00 0.00 2,955,706.0083.825000

Base 15.152292 0.00 14.10 0.00 35,260.44

COMMON STOCK685890006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSUMITOMO REALTY + DEVELOPMNT

1,746.000 NHHJ Local 1,738.845361 0.00 1,214.00 0.00 3,034,810.0083.825000

Base 20.743756 0.00 14.48 0.00 36,204.12

COMMON STOCK685894008 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSUMITOMO CORP

4,236.000 NHHJ Local 1,086.854108 0.00 1,841.00 0.00 4,602,073.0083.825000

Base 12.965751 0.00 21.96 0.00 54,900.96

COMMON STOCK685899007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSUMITOMO RUBBER INDUSTRIES

1,222.000 NHHJ Local 832.063011 0.00 406.00 0.00 1,016,375.0083.825000

Base 9.926192 0.00 4.84 0.00 12,124.96
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COMMON STOCK685900003 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSUMITOMO TRUST + BANKING CO

7,781.000 NHHJ Local 419.457782 0.00 1,305.00 0.00 3,262,496.0083.825000

Base 5.003970 0.00 15.57 0.00 38,920.32

COMMON STOCK686432006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCSURUGA BANK LTD

815.000 NHHJ Local 760.000000 0.00 247.00 0.00 619,153.0083.825000

Base 9.066508 0.00 2.95 0.00 7,386.26

COMMON STOCK686550005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSUZUKI MOTOR CORP

3,352.000 NHHJ Local 1,817.282518 0.00 2,436.00 0.00 6,089,095.0083.825000

Base 21.679481 0.00 29.06 0.00 72,640.56

COMMON STOCK686556903 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSUZUKEN CO LTD

175.000 NHHJ Local 2,816.851429 0.00 197.00 0.00 492,752.0083.825000

Base 33.603954 0.00 2.35 0.00 5,878.34

COMMON STOCK686913005 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTHK CO LTD

652.000 NHHJ Local 1,573.484663 0.00 410.00 0.00 1,025,502.0083.825000

Base 18.771067 0.00 4.89 0.00 12,233.84

COMMON STOCK686930009 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCTDK CORP

807.000 NHHJ Local 4,795.012392 0.00 1,547.00 0.00 3,868,028.0083.825000

Base 57.202653 0.00 18.46 0.00 46,144.09

COMMON STOCK686965005 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COESPEC CORP

9,200.000 NHEH Local 514.848696 0.00 1,894.00 0.00 4,734,714.0083.540000

Base 6.162900 0.00 22.67 0.00 56,676.01

COMMON STOCK687010009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTAISEI CORP

2,561.000 NHHJ Local 172.390472 0.00 176.00 0.00 441,316.0083.825000

Base 2.056552 0.00 2.10 0.00 5,264.73
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COMMON STOCK687014001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTAISHO PHARMACEUTICAL CO LTD

466.000 NHHJ Local 1,707.000000 0.00 318.00 0.00 795,144.0083.825000

Base 20.363853 0.00 3.79 0.00 9,485.76

COMMON STOCK687040006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTAKASHIMAYA CO LTD

2,561.000 NHHJ Local 661.266693 0.00 677.00 0.00 1,692,827.0083.825000

Base 7.888657 0.00 8.08 0.00 20,194.77

COMMON STOCK687044008 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCTAKEDA PHARMACEUTICAL CO LTD

4,527.000 NHHJ Local 3,894.510934 0.00 7,052.00 0.00 17,623,399.0083.825000

Base 46.460017 0.00 84.13 0.00 210,240.37

COMMON STOCK687049007 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCADVANTEST CORP

2,011.000 NHHJ Local 1,714.807061 0.00 1,379.00 0.00 3,447,098.0083.825000

Base 20.456988 0.00 16.45 0.00 41,122.55

COMMON STOCK687089003 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + CODAIO PAPER CORP

9,000.000 NHEH Local 612.381000 0.00 2,204.00 0.00 5,509,225.0083.540000

Base 7.330393 0.00 26.38 0.00 65,947.15

COMMON STOCK687098004 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMITSUBISHI TANABE PHARMA

1,164.000 NHHJ Local 1,352.254296 0.00 629.00 0.00 1,573,395.0083.825000

Base 16.131873 0.00 7.50 0.00 18,770.00

COMMON STOCK688050004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTEIJIN LTD

3,608.000 NHHJ Local 277.782982 0.00 400.00 0.00 1,001,841.0083.825000

Base 3.313844 0.00 4.77 0.00 11,951.58

COMMON STOCK688507003 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCTERUMO CORP

931.000 NHHJ Local 4,517.055854 0.00 1,682.00 0.00 4,203,697.0083.825000

Base 53.886738 0.00 20.07 0.00 50,148.49
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COMMON STOCK689380004 15 Jul 2010 21 Jul 2010 JPY/JP3BNP PARIBAS PEREGRINE SECURITIESTOHO BANK LTD/THE

153,000.000 NHEG Local 262.926098 0.00 64,364.00 0.00 40,163,329.0087.415000

Base 3.007792 0.00 736.30 0.00 459,455.80

COMMON STOCK689402006 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COTOKAI RIKA CO LTD

2,300.000 NHEH Local 1,452.652174 0.00 1,336.00 0.00 3,339,764.0083.540000

Base 17.388702 0.00 15.99 0.00 39,978.02

COMMON STOCK689489003 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COTOKYO OHKA KOGYO CO LTD

1,600.000 NHEH Local 1,514.440000 0.00 969.00 0.00 2,422,135.0083.540000

Base 18.128322 0.00 11.60 0.00 28,993.72

COMMON STOCK689508000 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTOKYU LAND CORP

1,280.000 NHHJ Local 341.093750 0.00 174.00 0.00 436,426.0083.825000

Base 4.069117 0.00 2.08 0.00 5,206.39

COMMON STOCK689516003 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTOBU RAILWAY CO LTD

1,280.000 NHHJ Local 491.218750 0.00 251.00 0.00 628,509.0083.825000

Base 5.860051 0.00 2.99 0.00 7,497.87

COMMON STOCK689526002 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTOHOKU ELECTRIC POWER CO INC

1,536.000 NHHJ Local 1,916.614583 0.00 1,177.00 0.00 2,942,743.0083.825000

Base 22.864475 0.00 14.04 0.00 35,105.79

COMMON STOCK689540003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTOKYO ELECTRIC POWER CO INC

6,180.000 NHHJ Local 2,298.851942 0.00 5,682.00 0.00 14,201,223.0083.825000

Base 27.424419 0.00 67.78 0.00 169,415.13

COMMON STOCK689544005 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTOKYO GAS CO LTD

9,078.000 NHHJ Local 378.730998 0.00 1,375.00 0.00 3,436,745.0083.825000

Base 4.518115 0.00 16.40 0.00 40,999.05
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COMMON STOCK689555001 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COTOHO HOLDINGS CO LTD

3,300.000 NHEH Local 1,204.445758 0.00 1,589.00 0.00 3,973,082.0083.540000

Base 14.417593 0.00 19.02 0.00 47,559.04

COMMON STOCK689567006 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCTOKYO ELECTRON LTD

1,454.000 NHHJ Local 4,276.794360 0.00 2,487.00 0.00 6,215,972.0083.825000

Base 51.020511 0.00 29.67 0.00 74,154.15

COMMON STOCK689576007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTOKUYAMA CORPORATION

1,746.000 NHHJ Local 447.717640 0.00 312.00 0.00 781,403.0083.825000

Base 5.341099 0.00 3.72 0.00 9,321.84

COMMON STOCK689594000 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COTOKYO KEIKI INC

29,000.000 NHEH Local 114.965483 0.00 1,333.00 0.00 3,332,666.0083.540000

Base 1.376173 0.00 15.96 0.00 39,893.06

COMMON STOCK689654002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTOKYU CORP

5,237.000 NHHJ Local 375.090319 0.00 785.00 0.00 1,963,563.0083.825000

Base 4.474683 0.00 9.36 0.00 23,424.55

COMMON STOCK689702009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTOPPAN PRINTING CO LTD

1,629.000 NHHJ Local 669.227133 0.00 436.00 0.00 1,089,735.0083.825000

Base 7.983622 0.00 5.20 0.00 13,000.12

COMMON STOCK689714004 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTORAY INDUSTRIES INC

6,750.000 NHHJ Local 468.148000 0.00 1,263.00 0.00 3,158,736.0083.825000

Base 5.584826 0.00 15.07 0.00 37,682.51

COMMON STOCK689721009 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCTOSHIBA CORP

24,441.000 NHHJ Local 406.102574 0.00 3,970.00 0.00 9,921,583.0083.825000

Base 4.844647 0.00 47.36 0.00 118,360.67
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COMMON STOCK689729002 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COTOSHIBA PLANT SYSTEMS + SERV

4,000.000 NHEH Local 1,114.500000 0.00 1,783.00 0.00 4,456,217.0083.540000

Base 13.340915 0.00 21.34 0.00 53,342.32

COMMON STOCK689971000 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCTOYO ENGINEERING CORP

66,000.000 NHEH Local 269.116788 0.00 0.00 0.00 17,761,708.0086.425000

Base 3.113877 0.00 0.00 0.00 205,515.86

COMMON STOCK690021001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCJS GROUP CORP

1,141.000 NHHJ Local 1,657.175285 0.00 756.00 0.00 1,890,081.0083.825000

Base 19.769464 0.00 9.02 0.00 22,547.94

COMMON STOCK690026000 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTOYO SEIKAN KAISHA LTD

547.000 NHHJ Local 1,524.031079 0.00 333.00 0.00 833,312.0083.825000

Base 18.181104 0.00 3.97 0.00 9,941.09

COMMON STOCK690030002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMAZDA MOTOR CORP

10,242.000 NHHJ Local 202.511716 0.00 829.00 0.00 2,073,296.0083.825000

Base 2.415887 0.00 9.89 0.00 24,733.62

COMMON STOCK690054002 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTOYOTA INDUSTRIES CORP

1,292.000 NHHJ Local 2,251.494582 0.00 1,163.00 0.00 2,907,768.0083.825000

Base 26.859464 0.00 13.87 0.00 34,688.55

COMMON STOCK690058003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTOYOTA TSUSHO CORP

1,269.000 NHHJ Local 1,240.152088 0.00 629.00 0.00 1,573,124.0083.825000

Base 14.794537 0.00 7.50 0.00 18,766.76

COMMON STOCK690059902 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCTOYOTA BOSHOKU CORP

873.000 NHHJ Local 1,417.924399 0.00 495.00 0.00 1,237,353.0083.825000

Base 16.915293 0.00 5.91 0.00 14,761.15
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COMMON STOCK691070007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCUBE INDUSTRIES LTD

3,375.000 NHHJ Local 190.888889 0.00 257.00 0.00 643,993.0083.825000

Base 2.277231 0.00 3.07 0.00 7,682.59

COMMON STOCK691148001 28 Sep 2010 OPEN JPY/JP3 0.02DAIWA SECURITIES AMERICA INCUNICHARM CORP

175.000 NHHJ Local 3,271.428571 0.00 229.00 0.00 572,271.0083.825000

Base 39.026884 0.00 2.73 0.00 6,826.97

COMMON STOCK691862007 30 Sep 2010 OPEN JPY/JP3GOLDMAN SACHS + COUNY CO LTD

7,000.000 NHEH Local 682.337286 0.00 1,910.00 0.00 4,774,451.0083.540000

Base 8.167791 0.00 22.86 0.00 57,151.68

COMMON STOCK695799908 28 Sep 2010 OPEN JPY/JP3 1.45DAIWA SECURITIES AMERICA INCWEST JAPAN RAILWAY CO

9.000 NHHJ Local 303,944.333333 0.00 1,094.00 0.00 2,734,405.0083.825000

Base 3,625.938960 0.00 13.05 0.00 32,620.40

COMMON STOCK698502002 28 Sep 2010 OPEN JPY/JP3 0.03DAIWA SECURITIES AMERICA INCYAMADA DENKI CO LTD

496.000 NHHJ Local 5,255.846774 0.00 1,042.00 0.00 2,605,858.0083.825000

Base 62.700230 0.00 12.43 0.00 31,086.88

COMMON STOCK698511003 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCYAKULT HONSHA CO LTD

500.000 NHHJ Local 2,617.400000 0.00 523.00 0.00 1,308,177.0083.825000

Base 31.224575 0.00 6.24 0.00 15,606.05

COMMON STOCK698526001 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCYAMAHA MOTOR CO LTD

1,432.000 NHHJ Local 1,259.209497 0.00 721.00 0.00 1,802,467.0083.825000

Base 15.021885 0.00 8.60 0.00 21,502.74

COMMON STOCK698538006 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCASTELLAS PHARMA INC

2,720.000 NHHJ Local 3,029.493015 0.00 3,296.00 0.00 8,236,925.0083.825000

Base 36.140686 0.00 39.32 0.00 98,263.35
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COMMON STOCK698556008 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCYAMATO HOLDINGS CO LTD

1,583.000 NHHJ Local 1,050.979785 0.00 665.00 0.00 1,663,036.0083.825000

Base 12.537784 0.00 7.93 0.00 19,839.38

COMMON STOCK698604006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCYASKAWA ELECTRIC CORP

1,397.000 NHHJ Local 659.546886 0.00 368.00 0.00 921,019.0083.825000

Base 7.868141 0.00 4.39 0.00 10,987.40

COMMON STOCK698608007 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMIZUHO TRUST + BANKING CO

6,983.000 NHHJ Local 69.140770 0.00 193.00 0.00 482,617.0083.825000

Base 0.824823 0.00 2.30 0.00 5,757.44

COMMON STOCK698642006 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCYOKOGAWA ELECTRIC CORP

1,362.000 NHHJ Local 585.055066 0.00 318.00 0.00 796,527.0083.825000

Base 6.979482 0.00 3.79 0.00 9,502.26

COMMON STOCK698644002 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCBANK OF YOKOHAMA LTD/THE

6,634.000 NHHJ Local 388.698372 0.00 1,031.00 0.00 2,577,594.0083.825000

Base 4.637022 0.00 12.30 0.00 30,749.70

COMMON STOCKB01S2L909 30 Sep 2010 OPEN JPY/JP3 0.13GOLDMAN SACHS + COMONEX GROUP INC

151.000 NHEH Local 28,171.192053 0.00 1,701.00 0.00 4,252,149.0083.540000

Base 337.218004 0.00 20.36 0.00 50,899.56

COMMON STOCKB02FK9903 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COCIRCLE K SUNKUS CO LTD

6,400.000 NHEH Local 1,131.404063 0.00 2,896.00 0.00 7,238,090.0083.540000

Base 13.543261 0.00 34.67 0.00 86,642.21

COMMON STOCKB02Q32903 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCELECTRIC POWER DEVELOPMENT C

431.000 NHHJ Local 2,676.192575 0.00 461.00 0.00 1,152,978.0083.825000

Base 31.925948 0.00 5.50 0.00 13,754.58
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COMMON STOCKB02QLW907 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COIBJ LEASING CO LTD

2,600.000 NHEH Local 1,672.413462 0.00 1,739.00 0.00 4,346,536.0083.540000

Base 20.019314 0.00 20.82 0.00 52,029.40

COMMON STOCKB02RK0906 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSEGA SAMMY HOLDINGS INC

896.000 NHHJ Local 1,291.570313 0.00 462.00 0.00 1,156,785.0083.825000

Base 15.407937 0.00 5.51 0.00 13,800.00

COMMON STOCKB035F6906 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCELPIDA MEMORY INC

1,548.000 NHHJ Local 923.273256 0.00 571.00 0.00 1,428,656.0083.825000

Base 11.014295 0.00 6.81 0.00 17,043.32

COMMON STOCKB03P2F906 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COFUYO GENERAL LEASE CO LTD

5,100.000 NHEH Local 2,044.293922 0.00 4,170.00 0.00 10,421,729.0083.540000

Base 24.470839 0.00 49.92 0.00 124,751.36

COMMON STOCKB05L36902 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCDENA CO LTD

209.000 NHHJ Local 2,680.511962 0.00 224.00 0.00 560,003.0083.825000

Base 31.977476 0.00 2.67 0.00 6,680.62

COMMON STOCKB07Q08908 30 Sep 2010 OPEN JPY/JP3 0.54GOLDMAN SACHS + COZAPPALLAS INC

20.000 NHEH Local 112,475.000000 0.00 899.00 0.00 2,248,601.0083.540000

Base 1,346.361025 0.00 10.76 0.00 26,916.46

COMMON STOCKB0FS5D909 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSEVEN + I HOLDINGS CO LTD

4,469.000 NHHJ Local 1,973.125755 0.00 3,527.00 0.00 8,814,372.0083.825000

Base 23.538631 0.00 42.08 0.00 105,152.07

COMMON STOCKB0J7D9901 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCDAIICHI SANKYO CO LTD

3,852.000 NHHJ Local 1,704.555036 0.00 2,626.00 0.00 6,563,320.0083.825000

Base 20.334686 0.00 31.33 0.00 78,297.88
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COMMON STOCKB0JDQD905 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNAMCO BANDAI HOLDINGS INC

605.000 NHHJ Local 786.155372 0.00 190.00 0.00 475,434.0083.825000

Base 9.378531 0.00 2.27 0.00 5,671.74

COMMON STOCKB0JQTJ900 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCMITSUBISHI CHEMICAL HOLDINGS

7,565.000 NHHJ Local 424.586252 0.00 1,284.00 0.00 3,210,711.0083.825000

Base 5.065151 0.00 15.32 0.00 38,302.55

COMMON STOCKB0M0C8905 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCSUMCO CORP

2,052.000 NHHJ Local 1,323.241228 0.00 1,086.00 0.00 2,714,205.0083.825000

Base 15.785759 0.00 12.96 0.00 32,379.42

COMMON STOCKB0PLML906 30 Sep 2010 OPEN JPY/JP3 0.26GOLDMAN SACHS + COPGM HOLDINGS K K

52.000 NHEH Local 53,436.538462 0.00 1,111.00 0.00 2,777,589.0083.540000

Base 639.652124 0.00 13.30 0.00 33,248.61

COMMON STOCKB194YN903 30 Sep 2010 OPEN JPY/JP3 0.15GOLDMAN SACHS + COBIC CAMERA INC

167.000 NHEH Local 31,730.676647 0.00 2,119.00 0.00 5,296,904.0083.540000

Base 379.826151 0.00 25.37 0.00 63,405.60

COMMON STOCKB1B0V3905 30 Sep 2010 OPEN JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCDCM HOLDINGS CO LTD

11,000.000 NHEH Local 398.573273 0.00 1,753.00 0.00 4,382,553.0083.540000

Base 4.771047 0.00 20.98 0.00 52,460.53

COMMON STOCKB1DGKS905 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCYAMAGUCHI FINANCIAL GROUP IN

931.000 NHHJ Local 800.000000 0.00 297.00 0.00 744,503.0083.825000

Base 9.543692 0.00 3.54 0.00 8,881.63

COMMON STOCKB1FF8P905 28 Sep 2010 OPEN JPY/JP3 0.03DAIWA SECURITIES AMERICA INCIDEMITSU KOSAN CO LTD

826.000 NHHJ Local 7,010.579903 0.00 2,316.00 0.00 5,788,423.0083.825000

Base 83.633521 0.00 27.63 0.00 69,053.66
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COMMON STOCKB1FSLW907 30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + COTAKATA CORP

2,300.000 NHEH Local 2,119.622174 0.00 1,950.00 0.00 4,873,181.0083.540000

Base 25.372542 0.00 23.34 0.00 58,333.50

COMMON STOCKB1G185909 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCAOZORA BANK LTD

5,237.000 NHHJ Local 123.381898 0.00 258.00 0.00 645,893.0083.825000

Base 1.471899 0.00 3.08 0.00 7,705.25

COMMON STOCKB1G2RD909 02 Aug 2010 05 Aug 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCDAI ICHI SEIKO CO LTD

5,700.000 NHEH Local 3,542.051930 0.00 0.00 0.00 20,189,696.0086.425000

Base 40.984113 0.00 0.00 0.00 233,609.44

COMMON STOCKB1TK1Y907 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCFUKUOKA FINANCIAL GROUP INC

3,026.000 NHHJ Local 344.669200 0.00 417.00 0.00 1,042,552.0083.825000

Base 4.111771 0.00 4.97 0.00 12,437.24

COMMON STOCKB23TC1904 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCJ FRONT RETAILING CO LTD

2,258.000 NHHJ Local 403.342781 0.00 364.00 0.00 910,384.0083.825000

Base 4.811724 0.00 4.34 0.00 10,860.53

COMMON STOCKB249SN902 28 Sep 2010 OPEN JPY/JP3 1.31DAIWA SECURITIES AMERICA INCSONY FINANCIAL HOLDINGS INC

4.000 NHHJ Local 275,250.000000 0.00 440.00 0.00 1,100,560.0083.825000

Base 3,283.626603 0.00 5.25 0.00 13,129.26

COMMON STOCKB2Q4CL900 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCISETAN MITSUKOSHI HOLDINGS L

1,967.000 NHHJ Local 873.356380 0.00 687.00 0.00 1,717,205.0083.825000

Base 10.418806 0.00 8.20 0.00 20,485.59

COMMON STOCKB2Q4CS905 28 Sep 2010 OPEN JPY/JP3 0.01DAIWA SECURITIES AMERICA INCMS+AD INSURANCE GROUP HOLDIN

2,153.000 NHHJ Local 1,959.729680 0.00 1,687.00 0.00 4,217,611.0083.825000

Base 23.378821 0.00 20.13 0.00 50,314.48
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30 Sep 2010 OPEN JPY/JP3 0.01GOLDMAN SACHS + CO

1,200.000 NHEH Local 1,953.666667 0.00 937.00 0.00 2,343,463.0083.540000

Base 23.386003 0.00 11.22 0.00 28,051.99

B2Q4CS905 Total

2,624.00 0.000.003,353.000 Local 6,561,074.00

Base 0.00 31.35 0.00 78,366.47

COMMON STOCKB627LW906 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCJX HOLDINGS INC

34,555.000 NHHJ Local 470.720880 0.00 6,506.00 0.00 16,259,254.0083.825000

Base 5.615519 0.00 77.61 0.00 193,966.64

COMMON STOCKB62G7K908 28 Sep 2010 OPEN JPY/JP3DAIWA SECURITIES AMERICA INCNKSJ HOLDINGS INC

5,470.000 NHHJ Local 538.612249 0.00 1,178.00 0.00 2,945,031.0083.825000

Base 6.425437 0.00 14.05 0.00 35,133.09

JAPANESE YEN  Total

0.00Local2,722,058.000

0.00Base

0.00

0.00

1,052,386.00

12,423.01

1,794,024,961.00

21,286,778.35

MEXICAN PESO

COMMON STOCK NPV204342000 28 Sep 2010 OPEN MXN/MX1 0.02MERRILL LYNCH PEIRCE FENNER AND SALFA S.A.B. A

1,815.000 NHHJ Local 97.000000 0.00 352.11 0.00 175,702.8912.482500

Base 7.770879 0.00 28.21 0.00 14,075.94

UNIT NPV224205906 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SFOMENTO ECONOMICO MEXICA UBD

11,379.000 NHHJ Local 64.278300 0.00 1,462.85 0.00 729,959.9312.482500

Base 5.149473 0.00 117.19 0.00 58,478.66
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COMMON STOCK NPV238010904 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SGRUPO TELEVISA  ORD PART CTF

17,940.000 NHHJ Local 46.556300 0.00 1,670.44 0.00 833,549.5812.482500

Base 3.729726 0.00 133.82 0.00 66,777.45

COMMON STOCK NPV238053904 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SGRUPO MODELO S.A.B. SER C

5,672.000 NHHJ Local 68.750000 0.00 779.90 0.00 389,170.1012.482500

Base 5.507711 0.00 62.48 0.00 31,177.26

COMMON STOCK NPV239247901 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SGRUPO BIMBO SAB  SERIES A

2,763.000 NHHJ Local 93.008100 0.00 513.96 0.00 256,467.4212.482500

Base 7.451080 0.00 41.17 0.00 20,546.16

COMMON STOCK NPV239345002 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SGRUPO CARSO SAB DE CV SER A1

9,709.000 NHHJ Local 63.360000 0.00 1,230.32 0.00 613,931.9212.482500

Base 5.075906 0.00 98.56 0.00 49,183.41

UNIT NPV240645903 28 Sep 2010 OPEN MXN/MX1MERRILL LYNCH PEIRCE FENNER AND SCEMEX SAB CPO

38,092.000 NHHJ Local 10.930000 0.00 832.69 0.00 415,512.8712.482500

Base 0.875626 0.00 66.71 0.00 33,287.63

COMMON STOCK NPV242104909 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SGRUPO FINANCIERO BANORTE O

6,283.000 NHHJ Local 46.986199 0.00 590.43 0.00 294,623.8612.482500

Base 3.764166 0.00 47.30 0.00 23,602.95

COMMON STOCK NPV244820908 28 Sep 2010 OPEN MXN/MX1 0.05MERRILL LYNCH PEIRCE FENNER AND SINDUSTRIAS PENOLES SAB DE CV

437.000 NHHJ Local 303.010000 0.00 264.83 0.00 132,150.5412.482500

Base 24.274785 0.00 21.22 0.00 10,586.86

COMMON STOCK NPV249191008 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SKIMBERLY CLARK MEXICO CL A

6,753.000 NHHJ Local 79.025500 0.00 1,067.32 0.00 532,591.8812.482500

Base 6.330903 0.00 85.51 0.00 42,667.08
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COMMON STOCK NPV264367905 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SGRUPO MEXICO SA SER B

18,403.000 NHHJ Local 36.110000 0.00 1,329.06 0.00 663,203.2712.482500

Base 2.892850 0.00 106.47 0.00 53,130.64

COMMON STOCK NPV266747906 28 Sep 2010 OPEN MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SAMERICA MOVIL SAB DE C SER L

75,855.000 NHHJ Local 32.949800 0.00 4,998.81 0.00 2,494,408.2712.482500

Base 2.639680 0.00 400.47 0.00 199,832.43

COMMON STOCK NPV288168008 28 Sep 2010 OPEN MXN/MX1MERRILL LYNCH PEIRCE FENNER AND STELEFONOS DE MEXICO SAB  L

39,142.000 NHHJ Local 9.168700 0.00 717.76 0.00 358,163.5012.482500

Base 0.734524 0.00 57.50 0.00 28,693.25

COMMON STOCK NPVB02YZ0905 28 Sep 2010 OPEN MXN/MX1MERRILL LYNCH PEIRCE FENNER AND SWALMART DE MEXICO  SER V

35,883.000 NHHJ Local 31.199700 0.00 2,239.08 0.00 1,117,299.7612.482500

Base 2.499475 0.00 179.38 0.00 89,509.29

MEXICAN PESO  Total

0.00Local270,126.000

0.00Base

0.00

0.00

18,049.56

1,445.99

9,006,735.79

721,549.01

NEW ZEALAND DOLLAR

COMMON STOCK NPV612370908 28 Sep 2010 OPEN NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCAUCKLAND INTL AIRPORT LTD

59,911.000 NHHJ Local 2.066700 0.00 123.82 0.00 123,694.241.353913

Base 1.526464 0.00 91.45 0.00 91,360.55

COMMON STOCK NPV615252905 28 Sep 2010 OPEN NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCCONTACT ENERGY LIMITED

6,417.000 NHHJ Local 5.716600 0.00 36.68 0.00 36,646.741.353913

Base 4.222280 0.00 27.09 0.00 27,067.28

COMMON STOCK NPV634160907 28 Sep 2010 OPEN NZD/NZ4 0.01CREDIT SUISSE SECURITIES (USA) LLCFLETCHER BUILDING LTD

21,696.000 NHHJ Local 8.575000 0.00 186.04 0.00 185,857.161.353913

Base 6.333494 0.00 137.41 0.00 137,274.08
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COMMON STOCK NPV682319900 28 Sep 2010 OPEN NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCSKY CITY ENTERTAINMENT GROUP

46,635.000 NHHJ Local 2.874000 0.00 134.03 0.00 133,894.961.353913

Base 2.122736 0.00 98.99 0.00 98,894.80

COMMON STOCK NPV688143007 28 Sep 2010 OPEN NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCTELECOM CORP OF NEW ZEALAND

47,647.000 NHHJ Local 2.050000 0.00 97.68 0.00 97,578.671.353913

Base 1.514130 0.00 72.15 0.00 72,071.60

NEW ZEALAND DOLLAR  Total

0.00Local182,306.000

0.00Base

0.00

0.00

578.25

427.09

577,671.77

426,668.31

NORWEGIAN KRONE

COMMON STOCK NOK10.426330007 28 Sep 2010 OPEN NOK/NO3 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDNB NOR ASA

3,976.000 NHHJ Local 79.587100 0.00 158.22 0.00 316,280.095.858800

Base 13.584198 0.00 27.01 0.00 53,983.77

COMMON STOCK NOK6.473249902 28 Sep 2010 OPEN NOK/NO3 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELENOR ASA

2,773.000 NHHJ Local 94.002500 0.00 130.33 0.00 260,538.605.858800

Base 16.044668 0.00 22.25 0.00 44,469.62

COMMON STOCK NOK5.485283006 16 Aug 2010 19 Aug 2010 NOK/NO3 0.01UBS AGSTOREBRAND ASA

31,900.000 NHEG Local 33.062700 0.00 1,687.52 0.00 1,053,012.616.149800

Base 5.376224 0.00 274.40 0.00 171,227.13

COMMON STOCK USD2.5556105906 14 Sep 2010 17 Sep 2010 NOK/NO3 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRONTLINE LTD

24,500.000 NHEG Local 168.957100 0.00 6,623.12 0.00 4,132,825.836.027550

Base 28.030809 0.00 1,098.81 0.00 685,656.00

COMMON STOCK NOK1.7775125909 28 Sep 2010 OPEN NOK/NO3 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXYARA INTERNATIONAL ASA

889.000 NHHJ Local 272.661395 0.00 121.20 0.00 242,274.785.858800

Base 46.538778 0.00 20.69 0.00 41,352.29
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EXP 09JUL10989SSF902 09 Jul 2010 13 Jul 2010 NOK/NO3RIGHTS EXERCISEDNORSK HYDRO RTS

10,364.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.006.390850

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NOK1.B01VHW902 28 Sep 2010 OPEN NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXRENEWABLE ENERGY CORP ASA

2,630.000 NHHJ Local 19.600000 0.00 25.77 0.00 51,522.235.858800

Base 3.345395 0.00 4.40 0.00 8,793.99

COMMON STOCK USD.1B04X7M908 30 Sep 2010 OPEN NOK/NO3UBS AGGOLDEN OCEAN GROUP LTD

208,969.000 NHEH Local 8.241800 0.00 602.80 0.00 1,721,677.905.896250

Base 1.397804 0.00 102.23 0.00 291,995.40

COMMON STOCKB11HK3901 28 Sep 2010 OPEN NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXNORSK HYDRO ASA

5,170.000 NHHJ Local 35.211900 0.00 91.02 0.00 181,954.505.858800

Base 6.010087 0.00 15.54 0.00 31,056.62

COMMON STOCK NOK.25B15SLC902 19 Aug 2010 24 Aug 2010 NOK/NO3 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTGS NOPEC GEOPHYSICAL CO ASA

13,282.000 NHEH Local 87.540600 0.00 581.36 0.00 1,162,132.896.177050

Base 14.171911 0.00 94.12 0.00 188,137.20

COMMON STOCKB1VQF4902 28 Sep 2010 OPEN NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXORKLA ASA

3,330.000 NHHJ Local 53.670601 0.00 89.36 0.00 178,633.745.858800

Base 9.160682 0.00 15.25 0.00 30,489.82

NORWEGIAN KRONE  Total

0.00Local307,783.000

0.00Base

0.00

0.00

10,110.70

1,674.70

9,300,853.17

1,547,161.84

POUND STERLING

COMMON STOCK GBP.5002826006 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAMEC PLC

9,815.000 NHHJ Local 9.711700 0.00 47.66 1.00 95,271.680.632711

Base 15.349346 0.00 75.33 1.58 150,576.93
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COMMON STOCK GBP.05004561908 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXANTOFAGASTA PLC

1,276.000 NHHJ Local 11.753103 0.00 7.50 1.00 14,988.460.632711

Base 18.575784 0.00 11.85 1.58 23,689.27

COMMON STOCK USD.5005665906 28 Sep 2010 OPEN GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBHP BILLITON PLC

11,422.000 NHHJ Local 19.831800 0.00 113.26 1.00 226,404.560.632711

Base 31.344168 0.00 179.01 1.58 357,832.50

COMMON STOCK005958905 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXARM HOLDINGS PLC

6,542.000 NHHJ Local 4.035800 0.00 13.20 1.00 26,388.000.632711

Base 6.378584 0.00 20.86 1.58 41,706.25

COMMON STOCK GBP.5009616004 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBALFOUR BEATTY PLC

5,143.000 NHHJ Local 2.656000 0.00 6.83 1.00 13,651.980.632711

Base 4.197809 0.00 10.79 1.58 21,576.96

REIT GBP.25013670005 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBRITISH LAND CO PLC

5,798.000 NHHJ Local 4.688100 0.00 13.59 1.00 27,167.010.632711

Base 7.409544 0.00 21.48 1.58 42,937.47

COMMON STOCK GBP.5014119903 18 Aug 2010 23 Aug 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.BRITISH SKY BROADCASTING GRO

552.000 NHEB Local 7.100000 0.00 4.70 0.00 3,914.500.640307

Base 11.088431 0.00 7.34 0.00 6,113.47

19 Aug 2010 24 Aug 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

5,000.000 NHEB Local 7.100600 0.00 42.60 0.00 35,460.400.640594

Base 11.084400 0.00 66.50 0.00 55,355.50

20 Aug 2010 25 Aug 2010 GBP/GBB 0.02JEFFERIESINTERNATIONAL LTD

22,000.000 NHEB Local 7.100000 0.00 234.30 1.00 155,964.700.644600

Base 11.014583 0.00 363.48 1.55 241,955.79
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20 Aug 2010 25 Aug 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

6,500.000 NHEB Local 7.101600 0.00 55.39 0.00 46,105.010.644600

Base 11.017065 0.00 85.93 0.00 71,524.99

23 Aug 2010 26 Aug 2010 GBP/GBB 0.02JEFFERIESINTERNATIONAL LTD

20,500.000 NHEB Local 7.100000 0.00 218.32 1.00 145,330.680.643791

Base 11.028424 0.00 339.12 1.55 225,742.02

23 Aug 2010 26 Aug 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

1,500.000 NHEB Local 7.101900 0.00 12.78 0.00 10,640.070.643791

Base 11.031375 0.00 19.85 0.00 16,527.21

01 Sep 2010 06 Sep 2010 GBP/GBB 0.02JEFFERIESINTERNATIONAL LTD

80,000.000 NHEB Local 7.102800 0.00 852.34 1.00 567,370.660.646350

Base 10.989093 0.00 1,318.70 1.55 877,807.16

01 Sep 2010 06 Sep 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

17,500.000 NHEB Local 7.102200 0.00 149.15 0.00 124,139.350.646350

Base 10.988164 0.00 230.76 0.00 192,062.12

02 Sep 2010 07 Sep 2010 GBP/GBB 0.02MORGAN STANLEY CO INCORPORATED

164,500.000 NHEB Local 7.100000 0.00 1,751.93 1.00 1,166,197.070.649688

Base 10.928323 0.00 2,696.57 1.54 1,795,010.94

02 Sep 2010 07 Sep 2010 GBP/GBB 0.02JEFFERIESINTERNATIONAL LTD

33,000.000 NHEB Local 7.103800 0.00 351.64 1.00 234,072.760.649688

Base 10.934171 0.00 541.24 1.54 360,284.88

02 Sep 2010 07 Sep 2010 GBP/GBB 0.01NOMURA SECURITIES INTERNATIONAL INC

16,500.000 NHEB Local 7.100000 0.00 93.72 1.00 117,055.280.649688

Base 10.928323 0.00 144.25 1.54 180,171.53

02 Sep 2010 07 Sep 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

22,000.000 NHEB Local 7.104000 0.00 187.55 0.00 156,100.450.649688

Base 10.934479 0.00 288.68 0.00 240,269.87
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03 Sep 2010 08 Sep 2010 GBP/GBB 0.02MORGAN STANLEY CO INCORPORATED

75,000.000 NHEB Local 7.100000 0.00 798.75 1.00 531,700.250.647207

Base 10.970215 0.00 1,234.15 1.55 821,530.44

07 Sep 2010 10 Sep 2010 GBP/GBB 0.02JEFFERIESINTERNATIONAL LTD

101,650.000 NHEB Local 7.100000 0.00 1,082.57 1.00 720,631.430.652997

Base 10.872944 0.00 1,657.85 1.53 1,103,575.41

07 Sep 2010 10 Sep 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

500.000 NHEB Local 7.100000 0.00 4.26 0.00 3,545.740.652997

Base 10.872944 0.00 6.52 0.00 5,429.95

08 Sep 2010 13 Sep 2010 GBP/GBB 0.02MORGAN STANLEY CO INCORPORATED

62,000.000 NHEB Local 7.101300 0.00 660.42 1.00 439,619.180.644683

Base 11.015181 0.00 1,024.41 1.55 681,915.27

08 Sep 2010 13 Sep 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

1,000.000 NHEB Local 7.100000 0.00 8.52 0.00 7,091.480.644683

Base 11.013165 0.00 13.22 0.00 10,999.95

09 Sep 2010 14 Sep 2010 GBP/GBB 0.02MORGAN STANLEY CO INCORPORATED

11,458.000 NHEB Local 7.147900 0.00 122.85 1.00 81,776.790.647375

Base 11.041359 0.00 189.77 1.54 126,320.59

28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

7,534.000 NHHJ Local 7.091200 0.00 26.71 1.00 53,397.390.632711

Base 11.207645 0.00 42.22 1.58 84,394.60

014119903 Total

6,658.50 11.000.00648,694.000 Local 4,600,113.19

Base 0.00 10,270.56 17.02 7,096,991.69
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COMMON STOCK GBP.2014789903 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAGGREKO PLC

1,298.000 NHHJ Local 15.226502 0.00 9.88 1.00 19,753.120.632711

Base 24.065493 0.00 15.62 1.58 31,219.81

30 Sep 2010 OPEN GBP/GBB 0.01UBS AG

23,268.000 NHEH Local 15.753900 0.00 128.30 1.00 366,432.450.635768

Base 24.779322 0.00 201.80 1.57 576,361.90

014789903 Total

138.18 2.000.0024,566.000 Local 386,185.57

Base 0.00 217.42 3.15 607,581.71

COMMON STOCK GBP.1015008907 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTULLOW OIL PLC

6,525.000 NHHJ Local 12.730300 0.00 41.53 1.00 83,022.680.632711

Base 20.120244 0.00 65.64 1.58 131,217.38

COMMON STOCK GBP.25021623004 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXAVIVA PLC

16,926.000 NHHJ Local 3.929700 0.00 33.26 1.00 66,479.840.632711

Base 6.210892 0.00 52.57 1.58 105,071.41

COMMON STOCK023740905 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDIAGEO PLC

15,091.000 NHHJ Local 10.946900 0.00 82.60 1.00 165,116.070.632711

Base 17.301580 0.00 130.55 1.58 260,966.02

COMMON STOCK GBP1.0024054900 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCHRODERS PLC

2,000.000 NHHJ Local 14.239500 0.00 14.24 1.00 28,463.760.632711

Base 22.505536 0.00 22.51 1.58 44,986.98

COMMON STOCK026349902 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBAE SYSTEMS PLC ORD

22,472.000 NHHJ Local 3.409000 0.00 38.30 1.00 76,567.750.632711

Base 5.387926 0.00 60.53 1.58 121,015.36
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REIT GBP.05026527903 19 Aug 2010 24 Aug 2010 GBP/GBB 0.01CREDIT SUISSE SECURITIES (EUROPE) LDERWENT LONDON PLC

12,732.000 NHEH Local 13.997300 0.00 62.37 1.00 178,150.250.640594

Base 21.850501 0.00 97.36 1.56 278,101.65

COMMON STOCK GBP.25028758902 28 Sep 2010 OPEN GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBRITISH AMERICAN TOBACCO PLC

10,622.000 NHHJ Local 23.795500 0.00 126.38 1.00 252,628.420.632711

Base 37.608798 0.00 199.74 1.58 399,279.32

COMMON STOCK GBP.05033086000 17 Sep 2010 22 Sep 2010 GBP/GBB 0.01UBS AGSPECTRIS PLC

1,296.000 NHHV Local 10.033058 0.00 6.50 1.00 12,995.340.639632

Base 15.685672 0.00 10.16 1.56 20,316.90

20 Sep 2010 23 Sep 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

3,000.000 NHHV Local 10.077524 0.00 12.09 1.00 30,219.480.642570

Base 15.683154 0.00 18.82 1.56 47,029.09

21 Sep 2010 24 Sep 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

22,700.000 NHHV Local 10.196897 0.00 115.73 1.00 231,352.830.643087

Base 15.856170 0.00 179.96 1.55 359,753.55

22 Sep 2010 27 Sep 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

9,800.000 NHHV Local 10.202442 0.00 49.99 1.00 99,932.940.639059

Base 15.964789 0.00 78.22 1.56 156,375.14

23 Sep 2010 28 Sep 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL

4,000.000 NHHV Local 10.063978 0.00 16.10 0.00 40,239.810.636011

Base 15.823591 0.00 25.31 0.00 63,269.05

24 Sep 2010 29 Sep 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

3,100.000 NHHV Local 10.269490 0.00 15.92 1.00 31,818.500.631792

Base 16.254543 0.00 25.20 1.58 50,362.30



Prepared by State StreetPage 752

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Sep 2010 30 Sep 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

7,200.000 NHHV Local 10.437199 0.00 37.57 1.00 75,109.260.630935

Base 16.542431 0.00 59.55 1.58 119,044.37

28 Sep 2010 OPEN GBP/GBB 0.01JP MORGANSECURITIES LIMITED

10,366.000 NHHV Local 10.576844 0.00 54.82 1.00 109,583.740.632651

Base 16.718292 0.00 86.65 1.58 173,213.57

29 Sep 2010 OPEN GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

9,200.000 NHHV Local 10.515000 0.00 67.72 1.00 96,669.280.632611

Base 16.621589 0.00 107.05 1.58 152,809.99

30 Sep 2010 OPEN GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

4,100.000 NHHV Local 10.665000 0.00 30.61 1.00 43,694.890.635768

Base 16.774987 0.00 48.15 1.57 68,727.73

033086000 Total

407.05 9.000.0074,762.000 Local 771,616.07

Base 0.00 639.07 14.12 1,210,901.69

COMMON STOCK GBP.05034521906 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXFIRSTGROUP PLC

2,547.000 NHHJ Local 3.451100 0.00 4.40 0.00 8,785.550.632711

Base 5.454465 0.00 6.95 0.00 13,885.57

COMMON STOCK GBP.1037537909 19 Aug 2010 24 Aug 2010 GBP/GBB 0.01CREDIT SUISSE SECURITIES (EUROPE) LGO AHEAD GROUP PLC

3,991.000 NHEH Local 10.832000 0.00 15.13 1.00 43,214.380.640594

Base 16.909306 0.00 23.62 1.56 67,459.86

19 Aug 2010 24 Aug 2010 GBP/GBB 0.01EXECUTIONLIMITED

10,480.000 NHEH Local 10.817900 0.00 39.68 1.00 113,330.910.640594

Base 16.887295 0.00 61.94 1.56 176,915.35
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20 Aug 2010 25 Aug 2010 GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

960.000 NHEH Local 10.764802 0.00 3.62 1.00 10,329.590.644600

Base 16.699972 0.00 5.62 1.55 16,024.81

20 Aug 2010 25 Aug 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

68.000 NHEH Local 10.840000 0.00 0.26 0.00 736.860.644600

Base 16.816630 0.00 0.40 0.00 1,143.13

23 Aug 2010 26 Aug 2010 GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

3,635.000 NHEH Local 10.806201 0.00 13.75 1.00 39,265.790.643791

Base 16.785263 0.00 21.36 1.55 60,991.52

037537909 Total

72.44 4.000.0019,134.000 Local 206,877.53

Base 0.00 112.94 6.22 322,534.67

REIT GBP.25040650004 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXHAMMERSON PLC

4,770.000 NHHJ Local 4.006700 0.00 9.56 1.00 19,101.400.632711

Base 6.332591 0.00 15.11 1.58 30,189.77

COMMON STOCK USD.5040828907 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTANDARD CHARTERED PLC

11,913.000 NHHJ Local 18.810500 0.00 112.04 1.00 223,976.450.632711

Base 29.730003 0.00 177.08 1.58 353,994.87

COMMON STOCK GBP.01041610007 30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDHAYS PLC

229,485.000 NHEH Local 1.130500 0.00 90.80 1.00 259,340.990.635768

Base 1.778164 0.00 142.82 1.57 407,917.65

30 Sep 2010 OPEN GBP/GBBUBS AG

10,979.000 NHEH Local 1.130000 0.00 4.34 1.00 12,400.930.635768

Base 1.777378 0.00 6.83 1.57 19,505.43
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041610007 Total

95.14 2.000.00240,464.000 Local 271,741.92

Base 0.00 149.65 3.14 427,423.08

COMMON STOCK GBP.05041700006 17 Sep 2010 22 Sep 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.HEADLAM GROUP PLC

59,100.000 NHHV Local 2.803101 0.00 115.96 1.00 165,546.310.639632

Base 4.382365 0.00 181.29 1.56 258,814.93

20 Sep 2010 23 Sep 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

26,200.000 NHHV Local 2.817500 0.00 51.67 1.00 73,765.830.642570

Base 4.384736 0.00 80.41 1.56 114,798.12

23 Sep 2010 28 Sep 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

5,300.000 NHHV Local 2.838585 0.00 6.02 1.00 15,037.480.636011

Base 4.463107 0.00 9.47 1.57 23,643.43

28 Sep 2010 OPEN GBP/GBBJP MORGANSECURITIES LIMITED

800.000 NHHV Local 2.899903 0.00 1.16 0.00 2,318.760.632651

Base 4.583733 0.00 1.83 0.00 3,665.15

30 Sep 2010 OPEN GBP/GBBJP MORGANSECURITIES LIMITED

294.000 NHHV Local 2.930000 0.00 0.43 0.00 860.990.635768

Base 4.608599 0.00 0.68 0.00 1,354.25

041700006 Total

175.24 3.000.0091,694.000 Local 257,529.37

Base 0.00 273.68 4.69 402,275.88

COMMON STOCK042504902 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXREXAM PLC

6,862.000 NHHJ Local 3.068600 0.00 10.53 1.00 21,045.200.632711

Base 4.849924 0.00 16.64 1.58 33,261.95
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COMMON STOCK GBP.1045449907 28 Sep 2010 OPEN GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXIMPERIAL TOBACCO GROUP PLC

5,986.000 NHHJ Local 19.041200 0.00 56.99 1.00 113,922.630.632711

Base 30.094625 0.00 90.07 1.58 180,054.76

COMMON STOCK GBP.25045796000 30 Sep 2010 OPEN GBP/GBBUBS AGIMI PLC

36,037.000 NHEH Local 7.713700 0.00 97.29 1.00 277,880.320.635768

Base 12.132885 0.00 153.03 1.57 437,078.18

COMMON STOCK GBP.1046974903 15 Jul 2010 20 Jul 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXJKX OIL + GAS PLC

148,800.000 NHEG Local 2.881000 0.00 685.91 1.00 428,005.890.650428

Base 4.429391 0.00 1,054.55 1.54 658,037.31

16 Jul 2010 21 Jul 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

17,800.000 NHEG Local 2.875100 0.00 81.88 1.00 51,093.900.654108

Base 4.395452 0.00 125.18 1.53 78,112.33

19 Jul 2010 22 Jul 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

300.000 NHEG Local 2.837000 0.00 1.36 0.00 849.740.656922

Base 4.318625 0.00 2.07 0.00 1,293.52

046974903 Total

769.15 2.000.00166,900.000 Local 479,949.53

Base 0.00 1,181.80 3.07 737,443.16

COMMON STOCK GBP1.0047640008 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXJOHNSON MATTHEY PLC

1,793.000 NHHJ Local 17.364501 0.00 15.57 1.00 31,117.980.632711

Base 27.444601 0.00 24.61 1.58 49,181.98

COMMON STOCK USD.1048354906 28 Sep 2010 OPEN GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSABMILLER PLC

4,720.000 NHHJ Local 19.925700 0.00 47.02 1.00 94,001.280.632711

Base 31.492577 0.00 74.32 1.58 148,569.06
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COMMON STOCK GBP.01049156904 19 Aug 2010 24 Aug 2010 GBP/GBB 0.01EXECUTIONLIMITEDKIER GROUP PLC

101.000 NHEH Local 10.297921 0.00 0.36 0.00 1,039.730.640594

Base 16.075581 0.00 0.56 0.00 1,623.07

19 Aug 2010 24 Aug 2010 GBP/GBB 0.02NUMIS SECURITIES LIMITED

3,280.000 NHEH Local 10.305000 0.00 33.80 1.00 33,765.600.640594

Base 16.086632 0.00 52.76 1.56 52,709.83

23 Aug 2010 26 Aug 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

2,662.000 NHEH Local 9.823002 0.00 9.15 1.00 26,138.680.643791

Base 15.258060 0.00 14.21 1.55 40,601.19

23 Aug 2010 26 Aug 2010 GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

1,368.000 NHEH Local 9.842902 0.00 4.71 1.00 13,459.380.643791

Base 15.288971 0.00 7.32 1.55 20,906.44

24 Aug 2010 27 Aug 2010 GBP/GBB 0.01UBS AG

1,342.000 NHEH Local 9.850300 0.00 4.63 1.00 13,213.470.646454

Base 15.237434 0.00 7.16 1.55 20,439.92

25 Aug 2010 31 Aug 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

801.000 NHEH Local 9.815705 0.00 2.75 0.00 7,859.630.646872

Base 15.174107 0.00 4.25 0.00 12,150.21

25 Aug 2010 31 Aug 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL

237.000 NHEH Local 9.875021 0.00 0.82 0.00 2,339.560.646872

Base 15.265804 0.00 1.27 0.00 3,616.73

26 Aug 2010 01 Sep 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL

1,071.000 NHEH Local 9.729001 0.00 3.65 1.00 10,415.110.641807

Base 15.158764 0.00 5.69 1.56 16,227.79

049156904 Total

59.87 5.000.0010,862.000 Local 108,231.16

Base 0.00 93.22 7.77 168,275.18
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COMMON STOCK GBP.1053315909 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCOMPASS GROUP PLC

11,642.000 NHHJ Local 5.392000 0.00 31.39 1.00 62,741.270.632711

Base 8.522058 0.00 49.61 1.58 99,162.60

COMMON STOCK056039902 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXLEGAL + GENERAL GROUP PLC

56,069.000 NHHJ Local 1.028400 0.00 28.83 1.00 57,631.530.632711

Base 1.625387 0.00 45.57 1.58 91,086.66

COMMON STOCK GBP.1057463903 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) LMCBRIDE PLC

22,716.000 NHEH Local 1.343300 0.00 10.68 1.00 30,502.720.640594

Base 2.096960 0.00 16.67 1.56 47,616.31

19 Aug 2010 24 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

20,003.000 NHEH Local 1.340000 0.00 9.38 1.00 26,793.640.640594

Base 2.091809 0.00 14.64 1.56 41,826.24

19 Aug 2010 24 Aug 2010 GBP/GBBEXECUTIONLIMITED

17,473.000 NHEH Local 1.343900 0.00 8.22 1.00 23,472.740.640594

Base 2.097897 0.00 12.83 1.56 36,642.15

057463903 Total

28.28 3.000.0060,192.000 Local 80,769.10

Base 0.00 44.14 4.68 126,084.70

COMMON STOCK GBP.05057580003 28 Sep 2010 OPEN GBP/GBBJP MORGANSECURITIES LIMITEDMEGGITT PLC

78,200.000 NHHV Local 2.990686 0.00 116.94 1.00 233,753.710.632651

Base 4.727229 0.00 184.84 1.58 369,482.87

30 Sep 2010 OPEN GBP/GBBUBS AG

25,000.000 NHHV Local 2.962362 0.00 37.03 1.00 74,021.020.635768

Base 4.659502 0.00 58.24 1.57 116,427.72
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057580003 Total

153.97 2.000.00103,200.000 Local 307,774.73

Base 0.00 243.08 3.15 485,910.59

COMMON STOCK GBP.25060272002 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXMORGAN CRUCIBLE COMPANY PLC

80,111.000 NHEH Local 2.027300 0.00 81.20 1.00 162,326.830.640594

Base 3.164719 0.00 126.76 1.56 253,400.48

COMMON STOCK GBP.1060431004 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXWM MORRISON SUPERMARKETS

11,903.000 NHHJ Local 3.001100 0.00 17.86 1.00 35,703.230.632711

Base 4.743240 0.00 28.23 1.58 56,428.97

COMMON STOCK063201008 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINTERNATIONAL POWER PLC

8,668.000 NHHJ Local 3.852800 0.00 16.70 1.00 33,378.370.632711

Base 6.089352 0.00 26.39 1.58 52,754.53

COMMON STOCK066168907 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXRSA INSURANCE GROUP PLC

23,871.000 NHHJ Local 1.293300 0.00 15.44 1.00 30,855.920.632711

Base 2.044061 0.00 24.40 1.58 48,767.79

COMMON STOCK067312900 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXASSOCIATED BRITISH FOODS PLC

3,108.000 NHHJ Local 10.569402 0.00 16.42 1.00 32,832.280.632711

Base 16.704944 0.00 25.95 1.58 51,891.43

COMMON STOCK GBP.25067760009 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPEARSON PLC

5,735.000 NHHJ Local 9.801001 0.00 28.10 1.00 56,179.640.632711

Base 15.490486 0.00 44.41 1.58 88,791.94

COMMON STOCK GBP.1068253004 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXPERSIMMON PLC

22,910.000 NHEH Local 3.445500 0.00 39.47 1.00 78,895.940.640594

Base 5.378602 0.00 61.61 1.56 123,160.60
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REIT GBP.5068343904 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCAPITAL SHOPPING CENTRES GRO

3,016.000 NHHJ Local 3.688601 0.00 5.56 1.00 11,118.260.632711

Base 5.829835 0.00 8.79 1.58 17,572.41

COMMON STOCK GBP.05070995006 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXPRUDENTIAL PLC

16,773.000 NHHJ Local 6.090800 0.00 51.08 1.00 102,108.910.632651

Base 9.627425 0.00 80.74 1.58 161,398.48

COMMON STOCK GBP.1071887004 28 Sep 2010 OPEN GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRIO TINTO PLC

7,646.000 NHHJ Local 36.548400 0.00 139.72 1.00 279,308.350.632711

Base 57.764761 0.00 220.83 1.58 441,446.96

COMMON STOCK GBP.1073899908 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXOLD MUTUAL PLC

35,179.000 NHHJ Local 1.376600 0.00 24.21 1.00 48,402.200.632711

Base 2.175717 0.00 38.26 1.58 76,499.70

COMMON STOCK GBP.05075069906 30 Sep 2010 OPEN GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDROTORK PLC

366.000 NHEH Local 17.257514 0.00 2.21 0.00 6,314.040.635768

Base 27.144358 0.00 3.48 0.00 9,931.36

30 Sep 2010 OPEN GBP/GBB 0.01UBS AG

12,486.000 NHEH Local 17.245000 0.00 75.36 1.00 215,244.710.635768

Base 27.124674 0.00 118.53 1.57 338,558.58

075069906 Total

77.57 1.000.0012,852.000 Local 221,558.75

Base 0.00 122.01 1.57 348,489.94

COMMON STOCK GBP.25075478008 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXROYAL BANK OF SCOTLAND GROUP

111,180.000 NHHJ Local 0.482000 0.00 26.79 1.00 53,560.970.632711

Base 0.761801 0.00 42.34 1.58 84,653.14
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COMMON STOCK GBP.25076680008 19 Aug 2010 24 Aug 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCLOSE BROTHERS GROUP PLC

11,528.000 NHEH Local 6.734700 0.00 38.82 1.00 77,597.800.640594

Base 10.513211 0.00 60.60 1.56 121,134.13

COMMON STOCK GBP.15076693902 30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDST JAMES S PLACE PLC

60,872.000 NHEH Local 2.904100 0.00 61.87 1.00 176,715.510.635768

Base 4.567861 0.00 97.32 1.57 277,955.97

30 Sep 2010 OPEN GBP/GBBUBS AG

28,068.000 NHEH Local 2.904200 0.00 28.53 1.00 81,485.560.635768

Base 4.568019 0.00 44.87 1.57 128,168.70

076693902 Total

90.40 2.000.0088,940.000 Local 258,201.07

Base 0.00 142.19 3.14 406,124.67

COMMON STOCK GBP.5079087003 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCOTTISH + SOUTHERN ENERGY

5,453.000 NHHJ Local 11.213800 0.00 30.57 1.00 61,117.280.632711

Base 17.723416 0.00 48.32 1.58 96,595.89

COMMON STOCK GBP.1079582003 30 Sep 2010 OPEN GBP/GBBUBS AGSENIOR PLC

875.000 NHEH Local 1.404000 0.00 0.43 0.00 1,228.070.634598

Base 2.212424 0.00 0.68 0.00 1,935.19

30 Sep 2010 OPEN GBP/GBBKBC PEEL HUNT LTD

146,827.000 NHEH Local 1.401100 0.00 205.72 1.00 205,512.590.635768

Base 2.203791 0.00 323.58 1.57 323,250.92

079582003 Total

206.15 1.000.00147,702.000 Local 206,740.66

Base 0.00 324.26 1.57 325,186.11
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COMMON STOCK GBP.02079737003 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSERCO GROUP PLC

41,078.000 NHEH Local 5.617800 0.00 115.38 1.00 230,651.610.640594

Base 8.769673 0.00 180.11 1.56 360,058.96

28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,604.000 NHHJ Local 6.182400 0.00 8.05 1.00 16,089.920.632711

Base 9.771286 0.00 12.72 1.58 25,430.13

079737003 Total

123.43 2.000.0043,682.000 Local 246,741.53

Base 0.00 192.83 3.14 385,489.09

COMMON STOCK USD.25079805909 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBP PLC

124,084.000 NHHJ Local 4.041700 0.00 250.76 1.00 501,258.540.632711

Base 6.387909 0.00 396.33 1.58 792,239.33

COMMON STOCK GBP.1079811006 30 Sep 2010 OPEN GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDSSL INTERNATIONAL PLC

68,583.000 NHEH Local 11.580000 0.00 277.97 1.00 793,912.170.635768

Base 18.214191 0.00 437.22 1.57 1,248,745.09

30 Sep 2010 OPEN GBP/GBB 0.01UBS AG

308.000 NHEH Local 11.585714 0.00 1.25 0.00 3,567.150.635768

Base 18.223179 0.00 1.97 0.00 5,610.77

079811006 Total

279.22 1.000.0068,891.000 Local 797,479.32

Base 0.00 439.19 1.57 1,254,355.86

COMMON STOCK GBP.01080216906 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSAGE GROUP PLC/THE

7,753.000 NHHJ Local 2.668800 0.00 10.35 1.00 20,679.860.632711

Base 4.218040 0.00 16.36 1.58 32,684.53
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COMMON STOCK GBP.1082201906 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) LDS SMITH PLC

7,919.000 NHEH Local 1.348400 0.00 3.74 1.00 10,673.240.640594

Base 2.104921 0.00 5.84 1.56 16,661.47

19 Aug 2010 24 Aug 2010 GBP/GBBEXECUTIONLIMITED

13,321.000 NHEH Local 1.337000 0.00 6.23 1.00 17,802.950.640594

Base 2.087125 0.00 9.73 1.56 27,791.32

19 Aug 2010 24 Aug 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

14,600.000 NHEH Local 1.362000 0.00 9.94 1.00 19,874.260.640594

Base 2.126152 0.00 15.52 1.56 31,024.74

23 Aug 2010 26 Aug 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQ

10,211.000 NHEH Local 1.289100 0.00 4.61 1.00 13,157.390.643791

Base 2.002358 0.00 7.16 1.55 20,437.36

24 Aug 2010 27 Aug 2010 GBP/GBBUBS AG

13,536.000 NHEH Local 1.265700 0.00 6.00 1.00 17,125.520.647124

Base 1.955885 0.00 9.27 1.55 26,464.05

31 Aug 2010 03 Sep 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

26,655.000 NHEH Local 1.355000 0.00 9.93 1.00 36,106.600.651232

Base 2.080672 0.00 15.25 1.54 55,443.53

082201906 Total

40.45 6.000.0086,242.000 Local 114,739.96

Base 0.00 62.77 9.32 177,822.47

COMMON STOCK GBP.1087061008 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXLLOYDS BANKING GROUP PLC

188,308.000 NHHJ Local 0.751500 0.00 70.76 1.00 141,441.700.632711

Base 1.187746 0.00 111.84 1.58 223,548.67
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COMMON STOCK GBP.1087628905 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXBG GROUP PLC

24,605.000 NHHJ Local 11.483000 0.00 141.27 1.00 282,396.950.632711

Base 18.148886 0.00 223.28 1.58 446,328.50

COMMON STOCK GBP.05088470000 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXTESCO PLC

43,001.000 NHHJ Local 4.320500 0.00 92.89 1.00 185,691.930.632711

Base 6.828552 0.00 146.81 1.58 293,486.17

COMMON STOCK USD.09089626006 28 Sep 2010 GBP/GBBMERGERTOMKINS PLC

68,681.000 NHHJ Local 3.250000 0.00 0.00 0.00 223,213.250.632651

Base 5.137114 0.00 0.00 0.00 352,822.09

28 Sep 2010 CANCEL GBP/GBBMERGER

-68,681.000 NHHJ Local 3.250000 0.00 0.00 0.00 -223,213.250.632651

Base 5.137114 0.00 0.00 0.00 -352,822.09

28 Sep 2010 OPEN GBP/GBBMERGER

68,681.000 NHHJ Local 3.250000 0.00 0.00 0.00 223,213.250.632651

Base 5.137114 0.00 0.00 0.00 352,822.09

089626006 Total

0.00 0.000.0068,681.000 Local 223,213.25

Base 0.00 0.00 0.00 352,822.09

COMMON STOCK USD.2092232909 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSMITH + NEPHEW PLC

5,223.000 NHHJ Local 5.641000 0.00 14.73 1.00 29,447.210.632711

Base 8.915603 0.00 23.28 1.58 46,541.33

COMMON STOCK GBP.25092528900 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGLAXOSMITHKLINE PLC

29,783.000 NHHJ Local 12.573200 0.00 187.23 1.00 374,279.390.632711

Base 19.871948 0.00 295.92 1.58 591,548.73
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COMMON STOCK GBP.01092922905 19 Aug 2010 24 Aug 2010 GBP/GBB 0.01CREDIT SUISSE SECURITIES (EUROPE) LVICTREX PLC

3,420.000 NHEH Local 10.952600 0.00 13.11 1.00 37,443.780.640594

Base 17.097569 0.00 20.47 1.56 58,451.66

19 Aug 2010 24 Aug 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

3,717.000 NHEH Local 11.130000 0.00 14.48 1.00 41,354.730.640594

Base 17.374499 0.00 22.60 1.56 64,556.85

20 Aug 2010 25 Aug 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

27.000 NHEH Local 10.915185 0.00 0.10 0.00 294.610.644600

Base 16.933269 0.00 0.16 0.00 457.04

20 Aug 2010 25 Aug 2010 GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

130.000 NHEH Local 10.904700 0.00 0.50 0.00 1,417.110.644828

Base 16.911021 0.00 0.78 0.00 2,197.66

092922905 Total

28.19 2.000.007,294.000 Local 80,510.23

Base 0.00 44.01 3.12 125,663.21

COMMON STOCK USD.25098952906 28 Sep 2010 OPEN GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXASTRAZENECA PLC

10,454.000 NHHJ Local 32.477900 0.00 169.76 1.00 339,353.210.632711

Base 51.331335 0.00 268.31 1.58 536,347.89

COMMON STOCK GBP.05309135903 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBT GROUP PLC

44,391.000 NHHJ Local 1.399800 0.00 31.07 1.00 62,106.450.632711

Base 2.212384 0.00 49.11 1.58 98,159.27

COMMON STOCK USD1.0311924906 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLONMIN PLC

815.000 NHHJ Local 16.815300 0.00 6.85 1.00 13,696.620.632711

Base 26.576589 0.00 10.83 1.58 21,647.51
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COMMON STOCK312152903 28 Sep 2010 OPEN GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXCARNIVAL PLC

1,118.000 NHHJ Local 24.807900 0.00 13.87 1.00 27,720.360.632711

Base 39.208896 0.00 21.92 1.58 43,812.04

COMMON STOCK GBP.25312748908 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXMARKS + SPENCER GROUP PLC

12,312.000 NHHJ Local 3.761400 0.00 23.16 1.00 46,286.200.632711

Base 5.944894 0.00 36.60 1.58 73,155.36

COMMON STOCK USD.5314110909 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXXSTRATA PLC

9,817.000 NHHJ Local 11.995100 0.00 58.88 1.00 117,696.020.632711

Base 18.958261 0.00 93.06 1.58 186,018.61

COMMON STOCK GBP.01315445908 14 Sep 2010 17 Sep 2010 GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXPETROPAVLOVSK PLC

13,200.000 NHEG Local 11.921300 0.00 251.78 1.00 157,108.380.642777

Base 18.546557 0.00 391.71 1.56 244,421.28

COMMON STOCK317430908 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXBURBERRY GROUP PLC

1,757.000 NHHJ Local 9.908902 0.00 8.71 1.00 17,400.230.632711

Base 15.661024 0.00 13.77 1.58 27,501.07

REIT GBP.1318094901 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLAND SECURITIES GROUP PLC

3,874.000 NHHJ Local 6.356701 0.00 12.31 1.00 24,612.550.632711

Base 10.046769 0.00 19.46 1.58 38,900.15

COMMON STOCK GBP.01320898901 28 Sep 2010 OPEN GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXNEXT PLC

1,608.000 NHHJ Local 21.837400 0.00 17.56 1.00 35,095.980.632711

Base 34.514020 0.00 27.75 1.58 55,469.21

COMMON STOCK GBP.2328364906 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXROLLS ROYCE GROUP PLC

9,486.000 NHHJ Local 5.839000 0.00 27.69 1.00 55,360.060.632711

Base 9.228542 0.00 43.76 1.58 87,496.60
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COMMON STOCK331952903 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXKINGFISHER PLC

13,733.000 NHHJ Local 2.306000 0.00 15.83 1.00 31,651.470.632711

Base 3.644634 0.00 25.02 1.58 50,025.16

COMMON STOCK USD.1332770908 28 Sep 2010 OPEN GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVEDANTA RESOURCES PLC

484.000 NHHJ Local 22.463600 0.00 5.44 1.00 10,865.940.632711

Base 35.503729 0.00 8.60 1.58 17,173.62

COMMON STOCK GBP.1338721905 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXICAP PLC

3,362.000 NHHJ Local 4.292300 0.00 7.22 1.00 14,422.490.632711

Base 6.783982 0.00 11.41 1.58 22,794.75

COMMON STOCK GBP.1339864902 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXITV PLC

486,276.000 NHEH Local 0.553100 0.00 134.48 1.00 268,823.780.640594

Base 0.863417 0.00 209.93 1.56 419,647.67

COMMON STOCK GBP.01B012TP908 30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDHALFORDS GROUP PLC

1,728.000 NHEH Local 4.470000 0.00 2.70 0.00 7,721.460.635768

Base 7.030867 0.00 4.25 0.00 12,145.09

30 Sep 2010 OPEN GBP/GBBUBS AG

71,970.000 NHEH Local 4.448600 0.00 112.06 1.00 320,052.680.635768

Base 6.997207 0.00 176.26 1.57 503,411.12

B012TP908 Total

114.76 1.000.0073,698.000 Local 327,774.14

Base 0.00 180.51 1.57 515,556.21

COMMON STOCKB019KW907 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSAINSBURY (J) PLC

7,588.000 NHHJ Local 3.873799 0.00 14.70 1.00 29,378.690.632711

Base 6.122541 0.00 23.23 1.58 46,433.03
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COMMON STOCK GBP.25B01FLG907 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXG4S PLC

6,707.000 NHHJ Local 2.502400 0.00 8.39 1.00 16,774.210.632711

Base 3.955044 0.00 13.26 1.58 26,511.65

COMMON STOCKB02J63904 19 Aug 2010 24 Aug 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXADMIRAL GROUP PLC

18,357.000 NHEH Local 14.841900 0.00 136.23 1.00 272,315.530.640594

Base 23.168965 0.00 212.66 1.56 425,098.47

COMMON STOCKB033F2900 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCENTRICA PLC

29,841.000 NHHJ Local 3.263100 0.00 48.69 1.00 97,324.480.632711

Base 5.157331 0.00 76.95 1.58 153,821.38

COMMON STOCKB0744B906 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXBUNZL PLC

3,549.000 NHHJ Local 7.549400 0.00 13.40 1.00 26,778.420.632711

Base 11.931830 0.00 21.18 1.58 42,323.30

COMMON STOCK GBP.1B079W5907 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXMICRO FOCUS INTERNATIONAL

69,078.000 NHEH Local 2.760100 0.00 95.33 1.00 190,565.860.640594

Base 4.308657 0.00 148.82 1.56 297,483.05

COMMON STOCKB07KD3908 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCOBHAM PLC

6,247.000 NHHJ Local 2.312300 0.00 7.22 1.00 14,436.720.632711

Base 3.654591 0.00 11.41 1.58 22,817.24

COMMON STOCKB08SNH908 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXNATIONAL GRID PLC

23,092.000 NHHJ Local 5.424800 0.00 62.63 1.00 125,205.850.632711

Base 8.573899 0.00 98.99 1.58 197,887.90

COMMON STOCK GBP.2B0HZPV909 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXKAZAKHMYS PLC

973.000 NHHJ Local 14.198000 0.00 6.91 1.00 13,806.740.632711

Base 22.439945 0.00 10.92 1.58 21,821.56
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COMMON STOCK GBP.2B0N8QD901 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBRITVIC PLC

52,305.000 NHEH Local 4.730200 0.00 123.71 1.00 247,288.400.640594

Base 7.384084 0.00 193.12 1.56 386,029.84

COMMON STOCKB0SWJX907 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLONDON STOCK EXCHANGE GROUP

1,108.000 NHHJ Local 6.981500 0.00 3.87 0.00 7,731.630.632711

Base 11.034264 0.00 6.12 0.00 12,219.84

COMMON STOCK GBP.1B0WM2V906 10 Sep 2010 20 Sep 2010 GBP/GBBMERGERSCOTT WILSON GROUP PLC

299,546.000 NHHV Local 2.900000 0.00 0.00 0.00 868,683.400.649984

Base 4.461648 0.00 0.00 0.00 1,336,468.90

COMMON STOCKB0ZSH6909 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXLADBROKES PLC

187,506.000 NHHJ Local 1.376800 0.00 129.08 1.00 258,028.180.632711

Base 2.176033 0.00 204.01 1.58 407,813.65

COMMON STOCKB10RZP905 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXUNILEVER PLC

8,409.000 NHHJ Local 17.945400 0.00 75.45 1.00 150,826.420.632711

Base 28.362712 0.00 119.25 1.58 238,381.22

COMMON STOCKB15CMQ905 30 Sep 2010 OPEN GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDAVEVA GROUP PLC

494.000 NHEH Local 14.885000 0.00 2.57 0.00 7,350.620.635768

Base 23.412629 0.00 4.04 0.00 11,561.80

30 Sep 2010 OPEN GBP/GBB 0.01UBS AG

8,346.000 NHEH Local 14.691500 0.00 42.92 1.00 122,571.340.635768

Base 23.108272 0.00 67.51 1.57 192,792.56

B15CMQ905 Total

45.49 1.000.008,840.000 Local 129,921.96

Base 0.00 71.55 1.57 204,354.36
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COMMON STOCKB16GWD903 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXVODAFONE GROUP PLC

292,775.000 NHHJ Local 1.594800 0.00 233.46 1.00 466,683.110.632711

Base 2.520582 0.00 368.98 1.58 737,592.85

COMMON STOCK GBP.1B16KPT907 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSTANDARD LIFE PLC

15,204.000 NHHJ Local 2.297200 0.00 17.46 1.00 34,908.170.632711

Base 3.630726 0.00 27.60 1.58 55,172.38

COMMON STOCKB17BBQ907 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINVESTEC PLC

4,366.000 NHHJ Local 4.964000 0.00 10.84 1.00 21,660.980.632711

Base 7.845604 0.00 17.13 1.58 34,235.19

COMMON STOCK GBP.1B19DVX904 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINVENSYS PLC

4,160.000 NHHJ Local 2.922000 0.00 6.08 1.00 12,148.440.632651

Base 4.618660 0.00 9.61 1.58 19,202.44

COMMON STOCK GBP.1B19NKB902 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXHOME RETAIL GROUP

8,150.000 NHHJ Local 2.057400 0.00 8.38 1.00 16,758.430.632711

Base 3.251722 0.00 13.24 1.58 26,486.71

COMMON STOCK USD.1B19NLV907 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXEXPERIAN PLC

5,949.000 NHHJ Local 6.788101 0.00 20.19 1.00 40,361.220.632711

Base 10.728596 0.00 31.91 1.58 63,790.93

COMMON STOCK GBP.01B1CKQ7907 19 Aug 2010 24 Aug 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.DUNELM GROUP PLC

29,657.000 NHEH Local 3.750000 0.00 55.61 1.00 111,157.140.640594

Base 5.853942 0.00 86.81 1.56 173,521.98

COMMON STOCKB1FH8J905 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSEVERN TRENT PLC

1,098.000 NHHJ Local 13.337404 0.00 7.32 1.00 14,636.150.632711

Base 21.079773 0.00 11.57 1.58 23,132.44
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COMMON STOCK GBP.05B1G4YS904 19 Aug 2010 24 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDHISCOX LTD

8,628.000 NHEH Local 3.497500 0.00 10.56 1.00 30,164.870.640594

Base 5.459776 0.00 16.48 1.56 47,088.90

19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

26,788.000 NHEH Local 3.488800 0.00 32.71 1.00 93,424.260.640594

Base 5.446195 0.00 51.06 1.56 145,840.05

B1G4YS904 Total

43.27 2.000.0035,416.000 Local 123,589.13

Base 0.00 67.54 3.12 192,928.95

COMMON STOCKB1G527902 15 Jul 2010 20 Jul 2010 GBP/GBB 0.01PERSHING LLCBLUEBAY ASSET MANAGEMENT/UNI

48,500.000 NHEG Local 2.922000 0.00 226.75 1.00 141,489.250.650428

Base 4.492427 0.00 348.62 1.54 217,532.53

COMMON STOCKB1G5HX909 15 Jul 2010 20 Jul 2010 GBP/GBB 0.01PERSHING LLCLSL PROPERTY SERVICES PLC

54,300.000 NHEG Local 2.680100 0.00 232.85 1.00 145,295.580.650428

Base 4.120518 0.00 358.00 1.54 223,384.57

COMMON STOCK GBP.25B1H0DZ908 30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDTULLETT PREBON PLC

18,034.000 NHEH Local 4.015500 0.00 36.21 1.00 72,378.320.635768

Base 6.315983 0.00 56.95 1.57 113,843.92

COMMON STOCKB1KJJ4906 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWHITBREAD PLC

1,357.000 NHHJ Local 16.201201 0.00 10.99 1.00 21,973.040.632711

Base 25.606005 0.00 17.37 1.58 34,728.40

COMMON STOCKB1P6ZR900 19 Aug 2010 24 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDBROWN (N) GROUP PLC

5,084.000 NHEH Local 2.240400 0.00 3.99 1.00 11,385.200.640594

Base 3.497379 0.00 6.23 1.56 17,772.88
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19 Aug 2010 24 Aug 2010 GBP/GBBJP MORGANSECURITIES LIMITED

41,005.000 NHEH Local 2.248000 0.00 92.18 1.00 92,086.060.640594

Base 3.509243 0.00 143.90 1.56 143,751.05

B1P6ZR900 Total

96.17 2.000.0046,089.000 Local 103,471.26

Base 0.00 150.13 3.12 161,523.93

COMMON STOCKB1S49Q903 19 Aug 2010 24 Aug 2010 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) LDOMINO S PIZZA UK + IRL PLC

4,842.000 NHEH Local 4.209701 0.00 7.13 1.00 20,375.240.640594

Base 6.571559 0.00 11.13 1.56 31,806.79

19 Aug 2010 24 Aug 2010 GBP/GBBEXECUTIONLIMITED

13,084.000 NHEH Local 4.164500 0.00 19.07 1.00 54,468.250.640594

Base 6.500998 0.00 29.77 1.56 85,027.72

19 Aug 2010 24 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

7,945.000 NHEH Local 4.165800 0.00 11.58 1.00 33,084.700.640594

Base 6.503027 0.00 18.08 1.56 51,646.91

19 Aug 2010 24 Aug 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

5,118.000 NHEH Local 4.215500 0.00 10.79 1.00 21,563.140.640594

Base 6.580611 0.00 16.84 1.56 33,661.16

20 Aug 2010 25 Aug 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQ

5,187.000 NHEH Local 4.058500 0.00 7.37 1.00 21,043.070.644600

Base 6.296153 0.00 11.43 1.55 32,645.16

23 Aug 2010 26 Aug 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQ

6,009.000 NHEH Local 4.098501 0.00 8.62 1.00 24,618.270.643791

Base 6.366198 0.00 13.39 1.55 38,239.54
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24 Aug 2010 27 Aug 2010 GBP/GBBUBS AG

1,214.000 NHEH Local 4.081700 0.00 1.73 0.00 4,953.450.647124

Base 6.307446 0.00 2.67 0.00 7,654.56

B1S49Q903 Total

66.29 6.000.0043,399.000 Local 180,106.12

Base 0.00 103.31 9.34 280,681.84

COMMON STOCKB1VJ6Q909 30 Sep 2010 OPEN GBP/GBBSANFORD C. BERNSTEIN LTDSTAGECOACH GROUP PLC

1,706.000 NHEH Local 1.828001 0.00 1.09 0.00 3,117.480.635768

Base 2.875264 0.00 1.71 0.00 4,903.49

30 Sep 2010 OPEN GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

10,743.000 NHEH Local 1.831000 0.00 6.88 1.00 19,662.550.635768

Base 2.879981 0.00 10.82 1.57 30,927.24

30 Sep 2010 OPEN GBP/GBBUBS AG

82,426.000 NHEH Local 1.826000 0.00 52.68 1.00 150,456.200.635768

Base 2.872117 0.00 82.86 1.57 236,652.68

B1VJ6Q909 Total

60.65 2.000.0094,875.000 Local 173,236.23

Base 0.00 95.39 3.14 272,483.41

COMMON STOCK EUR.1B1VYCH909 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXTHOMAS COOK GROUP PLC

10,285.000 NHHJ Local 1.754300 0.00 9.02 1.00 18,032.960.632711

Base 2.772672 0.00 14.26 1.58 28,501.10

COMMON STOCKB1VZ0M908 19 Aug 2010 24 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDHARGREAVES LANSDOWN PLC

28,202.000 NHEH Local 4.025000 0.00 39.73 1.00 113,472.320.640594

Base 6.283231 0.00 62.02 1.56 177,136.10
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19 Aug 2010 24 Aug 2010 GBP/GBBEXECUTIONLIMITED

5,068.000 NHEH Local 3.976900 0.00 7.06 1.00 20,146.870.640594

Base 6.208144 0.00 11.02 1.56 31,450.29

19 Aug 2010 24 Aug 2010 GBP/GBB 0.01NUMIS SECURITIES LIMITED

33,180.000 NHEH Local 4.000000 0.00 132.72 1.00 132,586.280.640594

Base 6.244205 0.00 207.18 1.56 206,973.96

23 Aug 2010 26 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

4,451.000 NHEH Local 3.947500 0.00 6.15 1.00 17,563.170.643791

Base 6.131648 0.00 9.55 1.55 27,280.86

23 Aug 2010 26 Aug 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQ

5,143.000 NHEH Local 3.974600 0.00 7.15 1.00 20,433.220.643791

Base 6.173743 0.00 11.11 1.55 31,738.90

24 Aug 2010 27 Aug 2010 GBP/GBBUBS AG

8,152.000 NHEH Local 3.993000 0.00 11.39 1.00 32,538.550.646454

Base 6.176774 0.00 17.62 1.55 50,333.90

24 Aug 2010 27 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

8,235.000 NHEH Local 3.971500 0.00 11.45 1.00 32,692.850.646454

Base 6.143515 0.00 17.71 1.55 50,572.59

25 Aug 2010 31 Aug 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

2,076.000 NHEH Local 3.978001 0.00 2.89 0.00 8,255.440.646872

Base 6.149595 0.00 4.47 0.00 12,762.09

B1VZ0M908 Total

218.54 7.000.0094,507.000 Local 377,688.70

Base 0.00 340.68 10.88 588,248.69
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COMMON STOCKB1WQCS901 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXINTERCONTINENTAL HOTELS GROU

2,889.000 NHHJ Local 11.217601 0.00 16.20 1.00 32,390.450.632711

Base 17.729423 0.00 25.60 1.58 51,193.12

COMMON STOCKB1WY23900 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSMITHS GROUP PLC

3,953.000 NHHJ Local 11.964000 0.00 23.65 1.00 47,269.040.632711

Base 18.909107 0.00 37.38 1.58 74,708.74

COMMON STOCKB1XZS8907 28 Sep 2010 OPEN GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXANGLO AMERICAN PLC

8,296.000 NHHJ Local 25.012900 0.00 103.75 1.00 207,402.270.632711

Base 39.532899 0.00 163.98 1.58 327,799.37

COMMON STOCKB1YW44908 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX3I GROUP PLC

8,290.000 NHHJ Local 2.843501 0.00 11.79 1.00 23,559.830.632711

Base 4.494155 0.00 18.63 1.58 37,236.32

COMMON STOCKB1Z7RQ908 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXTUI TRAVEL PLC

7,891.000 NHHJ Local 2.166400 0.00 8.55 1.00 17,085.510.632711

Base 3.423996 0.00 13.51 1.58 27,003.66

COMMON STOCKB23K0M900 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCAPITA GROUP PLC

4,893.000 NHHJ Local 7.597899 0.00 18.59 1.00 37,156.930.632711

Base 12.008483 0.00 29.38 1.58 58,726.54

COMMON STOCK GBP.1B24CGK904 28 Sep 2010 OPEN GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRECKITT BENCKISER GROUP PLC

4,178.000 NHHJ Local 34.745800 0.00 72.58 1.00 145,094.370.632711

Base 54.915751 0.00 114.71 1.58 229,321.71

COMMON STOCKB28KQ1903 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXMAN GROUP PLC

9,668.000 NHHJ Local 2.160300 0.00 10.44 1.00 20,874.340.632711

Base 3.414355 0.00 16.50 1.58 32,991.90
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COMMON STOCK GBP.01B2987V904 30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDRIGHTMOVE PLC

79,315.000 NHEH Local 7.412500 0.00 205.77 1.00 587,715.670.635768

Base 11.659127 0.00 323.66 1.57 924,418.45

COMMON STOCKB2988H904 30 Sep 2010 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDAMLIN PLC

26,562.000 NHEH Local 4.035500 0.00 37.52 1.00 107,152.430.635768

Base 6.347441 0.00 59.02 1.57 168,540.14

30 Sep 2010 OPEN GBP/GBBUBS AG

38,011.000 NHEH Local 4.029000 0.00 53.60 1.00 153,091.720.635768

Base 6.337217 0.00 84.31 1.57 240,798.09

B2988H904 Total

91.12 2.000.0064,573.000 Local 260,244.15

Base 0.00 143.33 3.14 409,338.23

COMMON STOCK USD.2B29BCK905 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXEURASIAN NATURAL RESOURCES

1,597.000 NHHJ Local 8.973100 0.00 7.17 1.00 14,321.870.632711

Base 14.181988 0.00 11.33 1.58 22,635.72

COMMON STOCKB2B0DG904 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXREED ELSEVIER PLC

11,613.000 NHHJ Local 5.318300 0.00 30.88 1.00 61,729.540.632711

Base 8.405575 0.00 48.81 1.58 97,563.56

COMMON STOCK GBP1.0B2NGPM900 31 Aug 2010 03 Sep 2010 GBP/GBBTHE ROYALBANK OF SCOTLAND N.V.UK EQPARAGON GROUP COMPANIES PLC

39,673.000 NHEH Local 1.349200 0.00 18.73 1.00 53,507.080.651232

Base 2.071766 0.00 28.76 1.54 82,162.85

01 Sep 2010 06 Sep 2010 GBP/GBBUBS AG

15,943.000 NHEH Local 1.347200 0.00 7.52 1.00 21,469.890.646350

Base 2.084320 0.00 11.63 1.55 33,217.13
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01 Sep 2010 06 Sep 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

15,943.000 NHEH Local 1.354400 0.00 2.16 1.00 21,590.040.646350

Base 2.095459 0.00 3.34 1.55 33,403.02

B2NGPM900 Total

28.41 3.000.0071,559.000 Local 96,567.01

Base 0.00 43.73 4.64 148,783.00

COMMON STOCK GBP.05B2QKY0906 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSHIRE PLC

2,631.000 NHHJ Local 14.582300 0.00 19.18 1.00 38,345.850.632711

Base 23.047331 0.00 30.31 1.58 60,605.63

COMMON STOCK GBP.05B39J2M903 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXUNITED UTILITIES GROUP PLC

4,543.000 NHHJ Local 5.712600 0.00 12.98 1.00 25,938.360.632711

Base 9.028767 0.00 20.51 1.58 40,995.59

COMMON STOCKB3DGH8909 07 Sep 2010 10 Sep 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDE LA RUE PLC

49.000 NHHP Local 6.764898 0.00 0.33 0.00 331.150.652997

Base 10.359769 0.00 0.51 0.00 507.12

09 Sep 2010 14 Sep 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

56,360.000 NHHP Local 6.707800 0.00 378.05 0.00 377,673.550.647375

Base 10.361537 0.00 583.97 0.00 583,392.24

10 Sep 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

30,000.000 NHHP Local 6.710200 0.00 201.31 1.00 201,103.690.649984

Base 10.323639 0.00 309.72 1.54 309,397.91

10 Sep 2010 CANCEL GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

-30,000.000 NHHP Local 6.710200 0.00 -201.31 -1.00 -201,103.690.649984

Base 10.323639 0.00 -309.72 -1.54 -309,397.91
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10 Sep 2010 16 Sep 2010 GBP/GBB 0.011 PERSHING LLC

30,000.000 NHHP Local 6.710200 0.00 201.31 1.00 201,103.690.649984

Base 10.323639 0.00 309.72 1.54 309,397.91

21 Sep 2010 GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

26,900.000 NHHP Local 6.700300 0.00 270.36 0.00 179,967.710.643087

Base 10.418964 0.00 420.41 0.00 279,849.71

21 Sep 2010 CANCEL GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

-26,900.000 NHHP Local 6.700300 0.00 -270.36 0.00 -179,967.710.643087

Base 10.418964 0.00 -420.41 0.00 -279,849.71

22 Sep 2010 GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

3,700.000 NHHP Local 6.630100 0.00 36.80 0.00 24,494.570.639059

Base 10.374785 0.00 57.58 0.00 38,329.12

22 Sep 2010 CANCEL GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

-3,700.000 NHHP Local 6.630100 0.00 -36.80 0.00 -24,494.570.639059

Base 10.374785 0.00 -57.58 0.00 -38,329.12

23 Sep 2010 GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

300.000 NHHP Local 6.630000 0.00 2.98 0.00 1,986.020.636011

Base 10.424348 0.00 4.69 0.00 3,122.62

23 Sep 2010 CANCEL GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

-300.000 NHHP Local 6.630000 0.00 -2.98 0.00 -1,986.020.636011

Base 10.424348 0.00 -4.69 0.00 -3,122.62

21 Sep 2010 27 Sep 2010 GBP/GBB 0.023 CREDIT SUISSE SECURITIES (USA) LLC

26,900.000 NHHP Local 6.700300 0.00 270.36 0.00 179,967.710.643087

Base 10.418964 0.00 420.41 0.00 279,849.71

22 Sep 2010 27 Sep 2010 GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

3,700.000 NHHP Local 6.630100 0.00 36.80 0.00 24,494.570.639059

Base 10.374785 0.00 57.58 0.00 38,329.12
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23 Sep 2010 28 Sep 2010 GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

300.000 NHHP Local 6.630000 0.00 2.98 0.00 1,986.020.636011

Base 10.424348 0.00 4.69 0.00 3,122.62

27 Sep 2010 30 Sep 2010 GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHHP Local 6.630000 0.00 1.99 0.00 1,324.010.630935

Base 10.508214 0.00 3.15 0.00 2,098.49

28 Sep 2010 OPEN GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

639.000 NHHP Local 6.630000 0.00 6.35 0.00 4,230.220.632651

Base 10.479712 0.00 10.04 0.00 6,686.50

29 Sep 2010 OPEN GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

30,409.000 NHHP Local 6.630200 0.00 302.43 0.00 201,315.320.632611

Base 10.480690 0.00 478.07 0.00 318,229.24

30 Sep 2010 OPEN GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLC

1,652.000 NHHP Local 6.636501 0.00 16.45 0.00 10,947.050.635768

Base 10.438558 0.00 25.87 0.00 17,218.62

B3DGH8909 Total

1,217.05 1.000.00150,209.000 Local 1,003,373.29

Base 0.00 1,894.01 1.54 1,558,831.57

COMMON STOCK GBP.1B3DMTY906 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWPP PLC

7,102.000 NHHJ Local 7.122701 0.00 25.29 1.00 50,559.130.632711

Base 11.257432 0.00 39.97 1.58 79,908.73

COMMON STOCK GBP1.0B3FHW2901 21 Jul 2010 21 Jul 2010 GBP/GBBREVERSE SPLIT NON CASHRESOLUTION LTD

362,323.000 NHHJ Local 0.110265 0.00 0.00 0.00 39,951.690.617117

Base 0.178678 0.00 0.00 0.00 64,739.29
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EXP 05AUG10B3KTJ3902 05 Aug 2010 05 Aug 2010 GBP/GBBRIGHTS SUBSCRIBED (NON CASH)RESOLUTION LD ORD NPV RTS

205,316.000 NHHJ Local 1.329443 0.00 0.00 0.00 272,955.970.617117

Base 2.154282 0.00 0.00 0.00 442,308.64

COMMON STOCKB3P2CP904 06 Aug 2010 06 Aug 2010 GBP/GBBNEW TO ORD NON CASHRESOLUTION LTD   FPR

205,316.000 NHHJ Local 2.829443 0.00 0.00 0.00 580,929.970.623633

Base 4.537031 0.00 0.00 0.00 931,525.11

COMMON STOCKB59MW6903 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCAIRN ENERGY PLC

18,071.000 NHHJ Local 4.607200 0.00 41.63 1.00 83,214.080.632711

Base 7.281682 0.00 65.80 1.58 131,519.89

COMMON STOCK GBP.05B5WB0X907 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCABLE + WIRELESS WORLDWIDE

11,778.000 NHHJ Local 0.739600 0.00 4.36 0.00 8,706.650.632711

Base 1.168938 0.00 6.89 0.00 13,760.86

REIT GBP.1B5ZN1N909 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSEGRO PLC

4,962.000 NHHJ Local 2.674301 0.00 6.63 1.00 13,262.250.632711

Base 4.226734 0.00 10.48 1.58 20,960.99

COMMON STOCK GBP.1B5ZN3P902 28 Sep 2010 OPEN GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWOLSELEY PLC

1,666.000 NHHJ Local 15.076200 0.00 12.56 1.00 25,103.390.632711

Base 23.827940 0.00 19.85 1.58 39,675.92

COMMON STOCK GBP1.B62W23906 28 Sep 2010 OPEN GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXRESOLUTION LTD

25,854.000 NHHJ Local 2.341500 0.00 30.27 1.00 60,505.870.632711

Base 3.700742 0.00 47.84 1.58 95,629.55

POUND STERLING  Total

0.00Local6,499,431.000

0.00Base

186.00

291.77

16,746.90

26,074.01

24,211,930.65

37,904,438.54

SINGAPORE DOLLAR
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COMMON STOCK NPV604321901 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCSINGAPORE TECH ENGINEERING

15,000.000 NHHJ Local 3.322700 0.00 24.92 19.94 49,795.641.318150

Base 2.520730 0.00 18.91 15.13 37,776.91

COMMON STOCK NPV610575904 14 Sep 2010 17 Sep 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INCHONG LEONG ASIA LIMITED

8,600.000 NHEG Local 3.574200 0.00 49.18 12.30 30,676.641.332750

Base 2.681823 0.00 36.90 9.23 23,017.55

15 Sep 2010 20 Sep 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

6,700.000 NHEG Local 3.502600 0.00 37.55 9.39 23,420.481.338050

Base 2.617690 0.00 28.06 7.02 17,503.44

16 Sep 2010 21 Sep 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

3,600.000 NHEG Local 3.469500 0.00 19.98 5.00 12,465.221.337650

Base 2.593728 0.00 14.94 3.74 9,318.75

20 Sep 2010 23 Sep 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

900.000 NHEG Local 3.490300 0.00 5.03 1.26 3,134.981.333250

Base 2.617889 0.00 3.77 0.95 2,351.38

24 Sep 2010 28 Sep 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

6,600.000 NHEG Local 3.392400 0.00 35.82 8.96 22,345.061.322800

Base 2.564560 0.00 27.08 6.77 16,892.24

27 Sep 2010 30 Sep 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

8,100.000 NHEG Local 3.383200 0.00 43.85 10.96 27,349.111.321850

Base 2.559443 0.00 33.17 8.29 20,690.03

29 Sep 2010 OPEN SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

900.000 NHEG Local 3.340000 0.00 4.81 1.20 2,999.991.315100

Base 2.539731 0.00 3.66 0.91 2,281.19

30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE S

39,000.000 NHEH Local 3.323500 0.00 129.62 51.85 129,435.031.316400

Base 2.524689 0.00 98.47 39.39 98,325.00
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610575904 Total

325.84 100.920.0074,400.000 Local 251,826.51

Base 0.00 246.05 76.30 190,379.58

COMMON STOCK NPV615362902 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SALLGREEN PROPERTIES LTD

117,000.000 NHEH Local 1.190000 0.00 139.23 55.69 139,035.081.316400

Base 0.903981 0.00 105.77 42.30 105,617.65

COMMON STOCK616447900 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCGOLDEN AGRI RESOURCES LTD

60,000.000 NHHJ Local 0.564800 0.00 16.94 13.56 33,857.501.318150

Base 0.428479 0.00 12.85 10.29 25,685.62

COMMON STOCK NPV617520903 28 Sep 2010 OPEN SGD/SG4 0.01NOMURA INTERNATIONAL PLCDBS GROUP HOLDINGS LTD

17,000.000 NHHJ Local 14.221200 0.00 120.88 96.70 241,542.821.318150

Base 10.788757 0.00 91.70 73.36 183,243.80

COMMON STOCK NPV619792005 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCCITY DEVELOPMENTS LTD

5,000.000 NHHJ Local 12.388000 0.00 30.97 24.78 61,884.251.318150

Base 9.398020 0.00 23.50 18.80 46,947.81

COMMON STOCK619935901 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SHO BEE INVESTMENT LTD

27,000.000 NHEH Local 1.649600 0.00 44.54 17.82 44,476.841.316400

Base 1.253115 0.00 33.83 13.54 33,786.72

COMMON STOCK NPV620513903 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCSEMBCORP MARINE LTD

4,000.000 NHHJ Local 3.925000 0.00 7.85 6.28 15,685.871.318150

Base 2.977658 0.00 5.96 4.76 11,899.91

COMMON STOCK NPV624226007 28 Sep 2010 OPEN SGD/SG4 0.01NOMURA INTERNATIONAL PLCJARDINE CYCLE + CARRIAGE LTD

1,000.000 NHHJ Local 39.400000 0.00 19.70 15.76 39,364.541.318150

Base 29.890377 0.00 14.95 11.96 29,863.48
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COMMON STOCK NPV630386902 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCSINGAPORE EXCHANGE LTD

14,000.000 NHHJ Local 9.128000 0.00 63.90 51.12 127,676.981.318150

Base 6.924857 0.00 48.48 38.78 96,860.74

COMMON STOCK NPV630930907 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCCAPITALAND LTD

21,000.000 NHHJ Local 4.099000 0.00 43.04 34.43 86,001.531.318150

Base 3.109661 0.00 32.65 26.12 65,244.11

COMMON STOCK NPV632005906 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SHYFLUX LTD

61,000.000 NHEH Local 3.071800 0.00 187.38 74.95 187,117.471.316400

Base 2.333485 0.00 142.34 56.94 142,143.32

COMMON STOCK USD.1636679003 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCGENTING SINGAPORE PLC

36,000.000 NHHJ Local 1.968600 0.00 35.44 28.35 70,805.811.318150

Base 1.493457 0.00 26.89 21.51 53,716.05

COMMON STOCK NPV660373903 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCCOMFORTDELGRO CORP LTD

18,000.000 NHHJ Local 1.550000 0.00 13.95 11.16 27,874.891.318150

Base 1.175890 0.00 10.58 8.47 21,146.98

COMMON STOCK NPV662885003 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCNEPTUNE ORIENT LINES LTD

6,000.000 NHHJ Local 2.008300 0.00 6.02 4.82 12,038.961.318150

Base 1.523575 0.00 4.57 3.66 9,133.22

COMMON STOCK NPV681129003 16 Aug 2010 19 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INCSINGAPORE LAND LTD

18,900.000 NHEG Local 6.710000 0.00 202.91 50.73 126,565.361.361400

Base 4.928750 0.00 149.05 37.26 92,967.06

17 Aug 2010 20 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

7,800.000 NHEG Local 6.694100 0.00 83.54 20.89 52,109.551.353050

Base 4.947415 0.00 61.74 15.44 38,512.66



Prepared by State StreetPage 783

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

18 Aug 2010 23 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHEG Local 6.678500 0.00 64.11 16.03 39,990.861.349050

Base 4.950521 0.00 47.52 11.88 29,643.72

19 Aug 2010 24 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

17,000.000 NHEG Local 6.723800 0.00 182.89 45.72 114,075.991.354750

Base 4.963130 0.00 135.00 33.75 84,204.46

20 Aug 2010 25 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

3,200.000 NHEG Local 6.730000 0.00 34.46 8.61 21,492.931.358700

Base 4.953264 0.00 25.36 6.34 15,818.75

23 Aug 2010 26 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

1,800.000 NHEG Local 6.727500 0.00 19.38 4.84 12,085.281.357350

Base 4.956349 0.00 14.28 3.57 8,903.58

24 Aug 2010 27 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

5,100.000 NHEG Local 6.752700 0.00 55.10 13.77 34,369.901.359450

Base 4.967229 0.00 40.53 10.13 25,282.21

25 Aug 2010 30 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

52,500.000 NHEG Local 6.747100 0.00 566.76 141.69 353,514.301.360900

Base 4.957822 0.00 416.46 104.11 259,765.08

26 Aug 2010 31 Aug 2010 SGD/SG4 0.01NOMURA SECURITIES INTERNATIONAL INC

40,000.000 NHEG Local 6.749100 0.00 431.94 107.99 269,424.071.355600

Base 4.978681 0.00 318.63 79.66 198,748.95

681129003 Total

1,641.09 410.270.00152,300.000 Local 1,023,628.24

Base 0.00 1,208.57 302.14 753,846.47
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COMMON STOCK NPV681173001 28 Sep 2010 OPEN SGD/SG4 0.01NOMURA INTERNATIONAL PLCSINGAPORE AIRLINES LTD

4,000.000 NHHJ Local 16.370000 0.00 32.74 26.19 65,421.071.318150

Base 12.418920 0.00 24.84 19.87 49,630.98

COMMON STOCK NPV681176004 15 Jul 2010 20 Jul 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INCHONG LEONG FINANCE LTD

53,100.000 NHEG Local 3.061600 0.00 260.11 65.03 162,245.821.375300

Base 2.226132 0.00 189.13 47.28 117,971.22

16 Jul 2010 21 Jul 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

68,000.000 NHEG Local 3.078700 0.00 334.96 83.74 208,932.901.377000

Base 2.235802 0.00 243.25 60.81 151,730.50

681176004 Total

595.07 148.770.00121,100.000 Local 371,178.72

Base 0.00 432.38 108.09 269,701.72

COMMON STOCK NPV685346009 15 Jul 2010 20 Jul 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INCKEPPEL LAND LTD

240,300.000 NHEG Local 4.044600 0.00 1,555.06 388.77 969,973.551.375300

Base 2.940886 0.00 1,130.71 282.68 705,281.43

COMMON STOCK NPV691678007 28 Sep 2010 OPEN SGD/SG4 0.01NOMURA INTERNATIONAL PLCUNITED OVERSEAS BANK LTD

11,000.000 NHHJ Local 18.500000 0.00 101.75 81.40 203,316.851.318150

Base 14.034822 0.00 77.19 61.75 154,244.09

COMMON STOCK NPV697238004 30 Sep 2010 OPEN SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SWING TAI HOLDINGS LTD

59,000.000 NHEH Local 1.749400 0.00 103.21 41.29 103,070.101.316400

Base 1.328927 0.00 78.40 31.37 78,296.95

COMMON STOCK NPVB01289907 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCSINGAPORE PRESS HOLDINGS LTD

32,000.000 NHHJ Local 4.137500 0.00 66.20 52.96 132,280.841.318150

Base 3.138869 0.00 50.22 40.18 100,353.40
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COMMON STOCK HKD.25B01CLC903 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCNOBLE GROUP LTD

6,000.000 NHHJ Local 1.883300 0.00 5.65 4.52 11,289.631.318150

Base 1.428745 0.00 4.29 3.43 8,564.75

COMMON STOCK NPVB02PY2901 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCSINGAPORE TELECOM LTD

54,000.000 NHHJ Local 3.135600 0.00 84.66 67.73 169,170.011.318150

Base 2.378788 0.00 64.23 51.38 128,338.97

COMMON STOCK NPVB05Q3L908 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCOLAM INTERNATIONAL LTD

8,000.000 NHHJ Local 3.196300 0.00 12.79 10.23 25,547.381.318150

Base 2.424838 0.00 9.70 7.76 19,381.24

COMMON STOCK NPVB08X16905 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCSEMBCORP INDUSTRIES LTD

9,000.000 NHHJ Local 4.343300 0.00 19.54 15.64 39,054.521.318150

Base 3.294997 0.00 14.82 11.87 29,628.28

REIT NPVB0D6P4907 30 Sep 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SMAPLETREE LOGISTICS TRUST

71,000.000 NHEH Local 0.870000 0.00 61.77 24.71 61,683.521.316400

Base 0.660893 0.00 46.92 18.77 46,857.73

COMMON STOCK NPVB0F9V2906 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCOVERSEA CHINESE BANKING CORP

27,000.000 NHHJ Local 8.846300 0.00 119.42 95.54 238,635.141.318150

Base 6.711148 0.00 90.60 72.48 181,037.92

COMMON STOCK NPVB0WCDT901 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCCOSCO CORP SINGAPORE LTD

21,000.000 NHHJ Local 1.844300 0.00 19.37 15.49 38,695.441.318150

Base 1.399158 0.00 14.69 11.75 29,355.87

COMMON STOCK NPVB168CV903 30 Sep 2010 OPEN SGD/SG4CREDIT SUISSE SECURITIES (USA) LLCBANYAN TREE HOLDINGS LTD

110,000.000 NHEH Local 0.871300 0.00 95.84 38.33 95,708.831.316400

Base 0.661881 0.00 72.80 29.12 72,704.98
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COMMON STOCK NPVB17KC6900 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCWILMAR INTERNATIONAL LTD

11,000.000 NHHJ Local 6.076400 0.00 33.42 26.74 66,780.241.318150

Base 4.609794 0.00 25.35 20.29 50,662.09

COMMON STOCK NPVB17NLV909 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCFRASER AND NEAVE LTD

10,000.000 NHHJ Local 6.244000 0.00 31.22 24.98 62,383.801.318150

Base 4.736942 0.00 23.68 18.95 47,326.78

COMMON STOCK NPVB1VQ5C905 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCKEPPEL CORP LTD

9,000.000 NHHJ Local 9.035600 0.00 40.66 32.53 81,247.211.318150

Base 6.854759 0.00 30.85 24.68 61,637.30

UNIT NPVB66J4M907 28 Sep 2010 OPEN SGD/SG4NOMURA INTERNATIONAL PLCK GREEN TRUST   100

17,000.000 NHHJ Local 1.104700 0.00 9.39 7.51 18,763.001.318150

Base 0.838069 0.00 7.12 5.70 14,234.34

SINGAPORE DOLLAR  Total

0.00Local1,449,100.000

0.00Base

2,069.88

1,544.18

5,709.45

4,226.39

5,166,812.78

3,854,531.19

SOUTH AFRICAN RAND

COMMON STOCK604077909 28 Sep 2010 OPEN ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAFRICAN BANK INVESTMENTS LTD

2,332.000 NHHJ Local 35.146201 0.00 122.94 0.00 81,838.006.978400

Base 5.036427 0.00 17.62 0.00 11,727.33

COMMON STOCK ZAR.05604112904 28 Sep 2010 OPEN ZAR/ZA1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXAFRICAN RAINBOW MINERALS LTD

4,183.000 NHHJ Local 170.336701 0.00 1,068.78 0.00 711,449.646.978400

Base 24.409134 0.00 153.16 0.00 101,950.25

COMMON STOCK ZAR.05610008906 28 Sep 2010 OPEN ZAR/ZA1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXBIDVEST GROUP LTD

1,701.000 NHHJ Local 146.095303 0.00 372.76 0.00 248,135.356.978400

Base 20.935358 0.00 53.42 0.00 35,557.63
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COMMON STOCK612793901 28 Sep 2010 OPEN ZAR/ZA1CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTEINHOFF INTL HOLDINGS LTD

4,936.000 NHHJ Local 19.812000 0.00 146.69 0.00 97,645.346.978400

Base 2.839046 0.00 21.02 0.00 13,992.51

COMMON STOCK ZAR.05615333903 28 Sep 2010 OPEN ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAVENG LTD

4,762.000 NHHJ Local 41.607501 0.00 297.20 0.00 197,837.726.978400

Base 5.962327 0.00 42.59 0.00 28,350.01

COMMON STOCK NPV618211908 28 Sep 2010 OPEN ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXARCELORMITTAL SOUTH AFRICA

4,417.000 NHHJ Local 81.229500 0.00 538.19 0.00 358,252.516.978400

Base 11.640132 0.00 77.12 0.00 51,337.34

COMMON STOCK ZAR.5628021909 28 Sep 2010 OPEN ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXGOLD FIELDS LTD

3,712.000 NHHJ Local 103.362700 0.00 575.52 0.00 383,106.826.978400

Base 14.811805 0.00 82.47 0.00 54,898.95

COMMON STOCK ZAR.01635026909 28 Sep 2010 OPEN ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNORTHAM PLATINUM LTD

7,662.000 NHHJ Local 45.603001 0.00 524.12 0.00 348,886.076.978400

Base 6.534879 0.00 75.11 0.00 49,995.14

COMMON STOCK ZAR.5641056908 28 Sep 2010 OPEN ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHARMONY GOLD MINING CO LTD

2,245.000 NHHJ Local 79.246500 0.00 266.86 0.00 177,641.536.978400

Base 11.355970 0.00 38.24 0.00 25,455.91

COMMON STOCK ZAR.01641880901 28 Sep 2010 OPEN ZAR/ZA1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXEXXARO RESOURCES LTD

2,645.000 NHHJ Local 118.895400 0.00 471.72 0.00 314,006.616.978400

Base 17.037630 0.00 67.60 0.00 44,996.93

COMMON STOCK651505901 28 Sep 2010 OPEN ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXLIBERTY HOLDINGS LTD

748.000 NHHJ Local 70.982594 0.00 79.64 3.01 53,012.336.978400

Base 10.171758 0.00 11.41 0.44 7,596.63
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COMMON STOCK ZAR.25656565900 28 Sep 2010 OPEN ZAR/ZA1 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUXANGLOGOLD ASHANTI LTD

1,695.000 NHHJ Local 315.694401 0.00 802.65 0.00 534,299.366.978400

Base 45.238794 0.00 115.02 0.00 76,564.74

COMMON STOCK658857909 28 Sep 2010 OPEN ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELKOM SA LTD

1,979.000 NHHJ Local 36.525200 0.00 108.43 4.09 72,170.856.978400

Base 5.234036 0.00 15.54 0.59 10,342.03

COMMON STOCK ZAR.01660699901 28 Sep 2010 OPEN ZAR/ZA1CREDIT AGRICOLE INDOSUEZ CHEUVREUXFIRSTRAND LTD

19,760.000 NHHJ Local 21.005800 0.00 622.61 0.00 414,452.006.978400

Base 3.010117 0.00 89.22 0.00 59,390.69

COMMON STOCK ZAR.02662269901 28 Sep 2010 OPEN ZAR/ZA1 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUXNASPERS LTD N SHS

1,741.000 NHHJ Local 323.994497 0.00 846.11 0.00 563,228.316.978400

Base 46.428192 0.00 121.25 0.00 80,710.24

COMMON STOCK ZAR1.662800903 28 Sep 2010 OPEN ZAR/ZA1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXNEDBANK GROUP LTD

1,768.000 NHHJ Local 147.597902 0.00 391.43 0.00 260,561.666.978400

Base 21.150680 0.00 56.09 0.00 37,338.31

COMMON STOCK ZAR.1676100902 28 Sep 2010 OPEN ZAR/ZA1 0.14CREDIT AGRICOLE INDOSUEZ CHEUVREUXANGLO PLATINUM LTD

1,084.000 NHHJ Local 661.832300 0.00 1,076.14 0.00 716,350.076.978400

Base 94.840121 0.00 154.21 0.00 102,652.48

COMMON STOCK680157906 28 Sep 2010 OPEN ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSHOPRITE HOLDINGS LTD

721.000 NHHJ Local 95.876006 0.00 103.69 3.91 69,019.006.978400

Base 13.738967 0.00 14.86 0.56 9,890.38

COMMON STOCK ZAR.1B030GJ908 28 Sep 2010 OPEN ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTANDARD BANK GROUP LTD

7,712.000 NHHJ Local 108.195000 0.00 1,251.60 0.00 833,148.246.978400

Base 15.504270 0.00 179.35 0.00 119,389.58
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COMMON STOCK ZAR.04B095WZ907 28 Sep 2010 OPEN ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXIMPERIAL HOLDINGS LTD

1,085.000 NHHJ Local 110.788903 0.00 180.31 0.00 120,025.656.978400

Base 15.875975 0.00 25.84 0.00 17,199.59

COMMON STOCK ZAR.1B0J4PP909 28 Sep 2010 OPEN ZAR/ZA1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXTIGER BRANDS LTD

882.000 NHHJ Local 183.837100 0.00 243.22 0.00 161,901.106.978400

Base 26.343732 0.00 34.85 0.00 23,200.32

COMMON STOCK ZAR.01B0L675905 28 Sep 2010 OPEN ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSANLAM LTD

15,051.000 NHHJ Local 25.478300 0.00 575.21 0.00 382,898.686.978400

Base 3.651023 0.00 82.43 0.00 54,869.12

COMMON STOCK ZAR.1B0N3K5905 28 Sep 2010 OPEN ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXMURRAY + ROBERTS HOLDINGS

1,383.000 NHHJ Local 41.629002 0.00 86.36 3.26 57,483.296.978400

Base 5.965408 0.00 12.38 0.47 8,237.32

COMMON STOCKB17BBR905 28 Sep 2010 OPEN ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXINVESTEC LTD

1,559.000 NHHJ Local 56.590000 0.00 132.34 0.00 88,091.476.978400

Base 8.109309 0.00 18.96 0.00 12,623.45

COMMON STOCKB1FFT7902 28 Sep 2010 OPEN ZAR/ZA1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXIMPALA PLATINUM HOLDINGS LTD

3,001.000 NHHJ Local 177.370700 0.00 798.43 0.00 531,491.046.978400

Base 25.417101 0.00 114.41 0.00 76,162.31

COMMON STOCKB1G426907 28 Sep 2010 OPEN ZAR/ZA1 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUXKUMBA IRON ORE LTD

912.000 NHHJ Local 343.924496 0.00 470.49 0.00 313,188.656.978400

Base 49.284148 0.00 67.42 0.00 44,879.72

COMMON STOCK ZAR.1B1XHRP900 28 Sep 2010 OPEN ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPRETORIA PORTLAND CEMENT CO

1,568.000 NHHJ Local 30.451601 0.00 71.62 2.71 47,673.786.978400

Base 4.363694 0.00 10.26 0.38 6,831.62
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SOUTH AFRICAN RAND  Total

0.00Local101,244.000

0.00Base

16.98

2.44

12,225.06

1,751.85

8,137,795.07

1,166,140.53

SOUTH KOREAN WON

COMMON STOCK607555000 30 Sep 2010 OPEN KRW/KR3 0.01ITG SECURITIES (HK) LTDBUSAN BANK

17,600.000 NHEH Local 14,001.704489 0.00 197,144.00 739,290.00 245,493,565.001,140.250000

Base 12.279504 0.00 172.90 648.36 215,298.02

COMMON STOCK609823901 30 Sep 2010 OPEN KRW/KR3 0.04ITG SECURITIES (HK) LTDBINGGRAE CO LTD

1,971.000 NHEH Local 56,711.263318 0.00 89,422.00 335,334.00 111,353,144.001,140.250000

Base 49.735815 0.00 78.42 294.09 97,656.78

COMMON STOCK619403900 30 Sep 2010 OPEN KRW/KR3 0.05ITG SECURITIES (HK) LTDDAUM COMMUNICATIONS CORP

2,268.000 NHEH Local 77,837.874780 0.00 141,229.00 529,609.00 175,865,462.001,140.250000

Base 68.263867 0.00 123.86 464.47 154,234.13

COMMON STOCK620482901 30 Sep 2010 OPEN KRW/KR3 0.07ITG SECURITIES (HK) LTDGS HOME SHOPPING INC

2,140.000 NHEH Local 99,359.392523 0.00 170,103.00 637,887.00 211,821,110.001,140.250000

Base 87.138253 0.00 149.18 559.43 185,767.25

COMMON STOCK627611908 24 Sep 2010 28 Sep 2010 KRW/KR3 0.01UBS SECURITIES PTE.LTD., SEOULDONGKUK STEEL MILL CO LTD

29,550.000 NHHV Local 25,346.769002 0.00 374,500.00 2,246,991.00 746,375,533.001,155.200000

Base 21.941455 0.00 324.19 1,945.11 646,100.70

27 Sep 2010 29 Sep 2010 KRW/KR3 0.01MERRILL LYNCH PEIRCE FENNER AND S

32,450.000 NHHV Local 26,466.353097 0.00 429,411.00 2,576,499.00 855,827,248.001,148.150000

Base 23.051303 0.00 374.00 2,244.04 745,396.72

627611908 Total

803,911.00 4,823,490.000.0062,000.000 Local 1,602,202,781.00

Base 0.00 698.19 4,189.15 1,391,497.42
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COMMON STOCK639750900 28 Sep 2010 30 Sep 2010 KRW/KR3 0.05MORGAN STANLEY AND CO INTERNATIONALSHINHAN FINANCIAL GROUP LTD

2,991.000 NHHJ Local 43,232.363758 0.00 155,170.00 387,924.00 128,764,906.001,146.300000

Base 37.714703 0.00 135.37 338.41 112,330.90

COMMON STOCK640605903 28 Sep 2010 30 Sep 2010 KRW/KR3 0.07MORGAN STANLEY AND CO INTERNATIONALS OIL CORPORATION

2,025.000 NHHJ Local 70,126.271605 0.00 170,407.00 426,017.00 141,409,276.001,146.300000

Base 61.176194 0.00 148.66 371.65 123,361.49

COMMON STOCK645108903 30 Sep 2010 OPEN KRW/KR3 0.02ITG SECURITIES (HK) LTDHYUNDAI HYSCO

48,880.000 NHEH Local 22,489.596993 0.00 879,433.00 3,297,875.00 1,095,114,193.001,140.250000

Base 19.723391 0.00 771.26 2,892.24 960,415.87

COMMON STOCK646297903 28 Sep 2010 30 Sep 2010 KRW/KR3 0.02MORGAN STANLEY AND CO INTERNATIONALINDUSTRIAL BANK OF KOREA

3,061.000 NHHJ Local 15,440.787324 0.00 56,717.00 141,793.00 47,065,740.001,146.300000

Base 13.470110 0.00 49.48 123.70 41,058.83

COMMON STOCK649499902 30 Sep 2010 OPEN KRW/KR3 0.03ITG SECURITIES (HK) LTDKOREA LINE CORP

4,705.000 NHEH Local 47,466.631243 0.00 178,664.00 669,992.00 222,481,844.001,140.250000

Base 41.628267 0.00 156.69 587.58 195,116.72

COMMON STOCK649504909 28 Sep 2010 30 Sep 2010 KRW/KR3 0.01MORGAN STANLEY AND CO INTERNATIONALKOREA EXCHANGE BANK

3,049.000 NHHJ Local 14,021.334864 0.00 51,301.00 128,253.00 42,571,496.001,146.300000

Base 12.231820 0.00 44.75 111.88 37,138.18

COMMON STOCK653426908 28 Sep 2010 30 Sep 2010 KRW/KR3 0.01MORGAN STANLEY AND CO INTERNATIONALWOORI FINANCE HOLDINGS CO

2,898.000 NHHJ Local 13,881.366460 0.00 48,274.00 120,685.00 40,059,241.001,146.300000

Base 12.109715 0.00 42.11 105.28 34,946.56

COMMON STOCK656093903 30 Sep 2010 OPEN KRW/KR3ITG SECURITIES (HK) LTDPARADISE CO LTD

105,554.000 NHEH Local 3,629.944398 0.00 306,524.00 1,149,465.00 381,699,162.001,140.250000

Base 3.183464 0.00 268.82 1,008.08 334,750.42
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COMMON STOCK656297900 30 Sep 2010 OPEN KRW/KR3 0.03ITG SECURITIES (HK) LTDDAEWOONG PHARMACEUTICAL CO

3,720.000 NHEH Local 48,790.188172 0.00 145,200.00 544,499.00 180,809,801.001,140.250000

Base 42.789027 0.00 127.34 477.53 158,570.31

COMMON STOCK689684900 30 Sep 2010 OPEN KRW/KR3 0.28ITG SECURITIES (HK) LTDORION CORP

965.000 NHEH Local 401,116.062176 0.00 309,662.00 1,161,231.00 385,606,107.001,140.250000

Base 351.779050 0.00 271.57 1,018.40 338,176.81

COMMON STOCKB011RD909 30 Sep 2010 OPEN KRW/KR3 0.02ITG SECURITIES (HK) LTDSTX ENGINE CO LTD

8,210.000 NHEH Local 32,877.771011 0.00 215,941.00 809,780.00 268,900,779.001,140.250000

Base 28.833827 0.00 189.38 710.18 235,826.16

COMMON STOCKB01LXY902 30 Sep 2010 OPEN KRW/KR3 0.02ITG SECURITIES (HK) LTDHYUNDAI MARINE + FIRE INS CO

7,820.000 NHEH Local 22,010.166240 0.00 137,696.00 516,359.00 171,465,445.001,140.250000

Base 19.302930 0.00 120.76 452.85 150,375.31

COMMON STOCKB0RNRF908 28 Sep 2010 30 Sep 2010 KRW/KR3 0.04MORGAN STANLEY AND CO INTERNATIONALHANA FINANCIAL GROUP

1,257.000 NHHJ Local 34,017.064439 0.00 51,311.00 128,278.00 42,579,861.001,146.300000

Base 29.675534 0.00 44.76 111.91 37,145.48

COMMON STOCKB232R0909 28 Sep 2010 30 Sep 2010 KRW/KR3 0.16MORGAN STANLEY AND CO INTERNATIONALSK INNOVATION CO LTD

535.000 NHHJ Local 150,044.859813 0.00 96,329.00 240,822.00 79,936,849.001,146.300000

Base 130.894931 0.00 84.03 210.09 69,734.67

COMMON STOCKB39Z8G904 30 Sep 2010 OPEN KRW/KR3 0.10ITG SECURITIES (HK) LTDLG INNOTEK CO LTD

907.000 NHEH Local 143,735.942668 0.00 104,295.00 391,106.00 129,873,099.001,140.250000

Base 126.056516 0.00 91.47 343.00 113,898.79

SOUTH KOREAN WON  Total

0.00Local282,556.000

0.00Base

17,179,689.00

15,018.28

4,308,733.00

3,769.00

5,705,073,861.00

4,987,300.10

SWEDISH KRONA
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COMMON STOCK NPV481334902 28 Sep 2010 OPEN SEK/SE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXSKANDINAVISKA ENSKILDA BAN A

10,222.000 NHHJ Local 48.626100 0.00 248.53 0.00 496,807.466.765500

Base 7.187362 0.00 36.73 0.00 73,432.48

COMMON STOCK NPV484652904 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWEDBANK AB   A SHARES

4,142.000 NHHJ Local 92.448300 0.00 191.46 0.00 382,729.406.765500

Base 13.664666 0.00 28.30 0.00 56,570.75

COMMON STOCK NPV503606907 28 Sep 2010 OPEN SEK/SE1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHOLMEN AB B SHS

475.000 NHHJ Local 207.800611 0.00 49.35 0.00 98,655.946.765500

Base 30.714746 0.00 7.29 0.00 14,582.21

COMMON STOCK NPV538003906 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNORDEA BANK AB

20,572.000 NHHJ Local 68.898900 0.00 708.69 0.00 1,416,679.486.765500

Base 10.183859 0.00 104.75 0.00 209,397.60

COMMON STOCK NPV555404904 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSECURITAS AB B SHS

2,001.000 NHHJ Local 71.252200 0.00 71.29 0.00 142,504.366.765500

Base 10.531698 0.00 10.54 0.00 21,063.39

COMMON STOCK NPV567959903 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXINVESTOR AB B SHS

5,833.000 NHHJ Local 135.704401 0.00 395.78 0.00 791,167.996.765500

Base 20.058296 0.00 58.50 0.00 116,941.54

COMMON STOCK NPV568743900 28 Sep 2010 OPEN SEK/SE1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHENNES + MAURITZ AB B SHS

7,345.000 NHHJ Local 256.027300 0.00 940.26 0.00 1,879,580.266.765500

Base 37.843071 0.00 138.98 0.00 277,818.38

COMMON STOCK NPV569878903 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXASSA ABLOY AB B

1,894.000 NHHJ Local 165.173801 0.00 156.42 0.00 312,682.766.765500

Base 24.414131 0.00 23.12 0.00 46,217.24
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COMMON STOCK NPV570366906 28 Sep 2010 OPEN SEK/SE1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSVENSKA HANDELSBANKEN A SHS

3,741.000 NHHJ Local 213.301300 0.00 398.98 0.00 797,561.186.765500

Base 31.527795 0.00 58.97 0.00 117,886.51

COMMON STOCK NPV597838903 28 Sep 2010 OPEN SEK/SE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELIASONERA AB

11,729.000 NHHJ Local 54.260700 0.00 318.21 0.00 636,105.546.765500

Base 8.020205 0.00 47.03 0.00 94,021.96

COMMON STOCK NPV599302908 19 Aug 2010 24 Aug 2010 SEK/SE1EXECUTIONLIMITEDAXIS COMMUNICATIONS AB

1,759.000 NHEH Local 86.510000 0.00 53.26 0.00 152,117.837.379650

Base 11.722778 0.00 7.22 0.00 20,613.15

19 Aug 2010 24 Aug 2010 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTD

505.000 NHEH Local 87.000000 0.00 15.38 0.00 43,919.627.379650

Base 11.789177 0.00 2.08 0.00 5,951.45

23 Aug 2010 26 Aug 2010 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTD

1,069.000 NHEH Local 85.875005 0.00 32.13 0.00 91,768.257.407250

Base 11.593372 0.00 4.34 0.00 12,388.98

23 Aug 2010 26 Aug 2010 SEK/SE1THE ROYALBANK OF SCOTLAND N.V.UK EQ

1,858.000 NHEH Local 85.107503 0.00 55.34 0.00 158,074.407.407250

Base 11.489757 0.00 7.47 0.00 21,340.50

24 Aug 2010 27 Aug 2010 SEK/SE1UBS AG

3,066.000 NHEH Local 83.226601 0.00 89.31 0.00 255,083.457.452700

Base 11.167309 0.00 11.98 0.00 34,226.98

25 Aug 2010 30 Aug 2010 SEK/SE1MERRILL LYNCH INTERNATIONAL

1,438.000 NHEH Local 83.620100 0.00 42.09 0.00 120,203.617.466850

Base 11.198846 0.00 5.64 0.00 16,098.30
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599302908 Total

287.51 0.000.009,695.000 Local 821,167.16

Base 0.00 38.73 0.00 110,619.36

COMMON STOCK NPV714209905 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSKANSKA AB B SHS

3,081.000 NHHJ Local 119.768300 0.00 184.50 0.00 368,821.636.765500

Base 17.702801 0.00 27.27 0.00 54,515.06

COMMON STOCK NPV724037908 19 Aug 2010 24 Aug 2010 SEK/SE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXBILLERUD AKTIEBOLAG

31,611.000 NHEH Local 44.738500 0.00 707.11 0.00 1,413,521.617.379650

Base 6.062415 0.00 95.82 0.00 191,543.18

COMMON STOCK NPV733268908 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXALFA LAVAL AB

1,789.000 NHHJ Local 117.032800 0.00 104.69 0.00 209,266.996.765500

Base 17.298470 0.00 15.47 0.00 30,931.49

COMMON STOCK NPV769835901 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGETINGE AB B SHS

1,089.000 NHHJ Local 160.437796 0.00 87.36 0.00 174,629.406.765500

Base 23.714108 0.00 12.91 0.00 25,811.75

RECEIPT USD1.5B00L2M903 28 Sep 2010 OPEN SEK/SE1 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXMILLICOM INTL CELLULAR SDR

340.000 NHHJ Local 678.366206 0.00 115.32 0.00 230,529.196.765500

Base 100.268451 0.00 17.05 0.00 34,074.23

COMMON STOCK NPVB08559906 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELE2 AB B SHS

1,438.000 NHHJ Local 138.721400 0.00 99.74 0.00 199,381.636.765500

Base 20.504235 0.00 14.74 0.00 29,470.35

COMMON STOCK NPVB0YWGH908 30 Sep 2010 OPEN SEK/SE1UBS AGKAPPAHL AB

10,701.000 NHEH Local 58.672400 0.00 219.75 0.00 627,633.606.767750

Base 8.669410 0.00 32.47 0.00 92,738.89
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COMMON STOCK NPVB12PJ2906 28 Sep 2010 OPEN SEK/SE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXHUSQVARNA AB B SHS

2,803.000 NHHJ Local 48.821200 0.00 68.42 0.00 136,777.406.765500

Base 7.216200 0.00 10.11 0.00 20,216.89

COMMON STOCK NPVB142FZ906 30 Sep 2010 OPEN SEK/SE1 0.01UBS AGJM AB

9,280.000 NHEH Local 141.588200 0.00 459.88 0.00 1,313,478.626.767750

Base 20.921015 0.00 67.95 0.00 194,079.07

COMMON STOCK NPVB17H0S902 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSSAB AB A SHARES

751.000 NHHJ Local 109.066605 0.00 40.95 0.00 81,868.076.765500

Base 16.120997 0.00 6.05 0.00 12,100.82

COMMON STOCK NPVB17H3F907 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSSAB AB   B SHARES

404.000 NHHJ Local 95.714900 0.00 19.33 0.00 38,649.496.765500

Base 14.147498 0.00 2.86 0.00 5,712.73

COMMON STOCK NPVB1KKBX907 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXELECTROLUX AB   B

1,625.000 NHHJ Local 162.386302 0.00 131.94 0.00 263,745.806.765500

Base 24.002114 0.00 19.50 0.00 38,983.93

COMMON STOCK NPVB1RDYG908 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCANIA AB B SHS

1,125.000 NHHJ Local 148.100000 0.00 83.31 0.00 166,529.196.765500

Base 21.890474 0.00 12.31 0.00 24,614.47

COMMON STOCK NPVB1VQ25903 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSANDVIK AB

5,558.000 NHHJ Local 102.086400 0.00 283.70 0.00 567,112.516.765500

Base 15.089262 0.00 41.93 0.00 83,824.18

COMMON STOCK NPVB1VVGZ901 28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSVENSKA CELLULOSA AB B SHS

4,698.000 NHHJ Local 102.443600 0.00 240.64 0.00 481,039.396.765500

Base 15.142059 0.00 35.57 0.00 71,101.82
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COMMON STOCKB1XCBX901 19 Aug 2010 24 Aug 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXBOLIDEN AB

20,422.000 NHEH Local 86.893800 0.00 887.27 0.00 1,773,657.917.379650

Base 11.774786 0.00 120.23 0.00 240,344.45

28 Sep 2010 OPEN SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,338.000 NHHJ Local 102.028200 0.00 68.26 0.00 136,445.476.765500

Base 15.080659 0.00 10.09 0.00 20,167.83

B1XCBX901 Total

955.53 0.000.0021,760.000 Local 1,910,103.38

Base 0.00 130.32 0.00 260,512.28

COMMON STOCKB3Q5VL904 29 Jun 2010 02 Jul 2010 SEK/SE1RIGHTS SOLDBETSSON

10,734.000 NHEH Local 8.909726 0.00 0.00 0.00 95,637.007.803700

Base 1.141731 0.00 0.00 0.00 12,255.34

29 Jun 2010 07 Jul 2010 SEK/SE15 RIGHTS SOLD

10,322.000 NHEH Local 8.945499 0.00 0.00 0.00 92,335.457.803700

Base 1.146315 0.00 0.00 0.00 11,832.27

B3Q5VL904 Total

0.00 0.000.0021,056.000 Local 187,972.45

Base 0.00 0.00 0.00 24,087.61

SWEDISH KRONA  Total

0.00Local196,758.000

0.00Base

0.00

0.00

7,568.65

1,095.27

16,146,701.88

2,332,870.17

SWISS FRANC
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COMMON STOCK434178000 30 Sep 2010 OPEN CHF/CH1 0.14INVESTMENT TECHNOLOGY GROUP LTDFISCHER (GEORG) REG

733.000 NHEH Local 391.375007 0.00 100.41 0.00 286,777.470.980850

Base 399.016167 0.00 102.37 0.00 292,376.48

30 Sep 2010 OPEN CHF/CH1 0.14UBS AG

198.000 NHEH Local 394.113900 0.00 27.31 0.00 78,007.240.980850

Base 401.808533 0.00 27.84 0.00 79,530.24

434178000 Total

127.72 0.000.00931.000 Local 364,784.71

Base 0.00 130.21 0.00 371,906.72

COMMON STOCK CHF1.0458161007 30 Sep 2010 OPEN CHF/CH1 0.09UBS AGVALORA HOLDING AG REG

236.000 NHEH Local 250.755720 0.00 20.71 0.00 59,157.640.980850

Base 255.651445 0.00 21.11 0.00 60,312.63

COMMON STOCK CHF9.0480808906 28 Sep 2010 OPEN CHF/CH1 0.92CREDIT AGRICOLE INDOSUEZ CHEUVREUXSIKA AG BR

10.000 NHHJ Local 1,788.100000 0.00 8.94 0.00 17,872.060.975600

Base 1,832.820828 0.00 9.16 0.00 18,319.04

COMMON STOCK CHF1.0482477007 28 Sep 2010 OPEN CHF/CH1 0.80CREDIT AGRICOLE INDOSUEZ CHEUVREUXSGS SA REG

20.000 NHHJ Local 1,554.550000 0.00 15.55 0.00 31,075.450.975600

Base 1,593.429684 0.00 15.94 0.00 31,852.65

COMMON STOCK CHF1.0553397902 28 Sep 2010 OPEN CHF/CH1 0.20CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWISSCOM AG REG

73.000 NHHJ Local 395.394521 0.00 14.43 0.00 28,849.370.975600

Base 405.283437 0.00 14.79 0.00 29,570.90

COMMON STOCK596228908 28 Sep 2010 OPEN CHF/CH1 1.19CREDIT AGRICOLE INDOSUEZ CHEUVREUXLINDT + SPRUENGLI AG PC

30.000 NHHJ Local 2,331.233333 0.00 34.97 0.00 69,902.030.975600

Base 2,389.538062 0.00 35.84 0.00 71,650.30
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COMMON STOCK598061901 28 Sep 2010 OPEN CHF/CH1 0.51CREDIT AGRICOLE INDOSUEZ CHEUVREUXGIVAUDAN REG

101.000 NHHJ Local 985.876238 0.00 49.79 0.00 99,523.710.975600

Base 1,010.533249 0.00 51.04 0.00 102,012.82

COMMON STOCK CHF.1598381903 28 Sep 2010 OPEN CHF/CH1 0.12CREDIT AGRICOLE INDOSUEZ CHEUVREUXZURICH FINANCIAL SERVICES AG

804.000 NHHJ Local 231.419005 0.00 93.03 0.00 185,967.850.975600

Base 237.206852 0.00 95.36 0.00 190,618.95

COMMON STOCK CHF1.0598402907 15 Jul 2010 20 Jul 2010 CHF/CH1 0.86CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCHWEITER TECHNOLOGIES AG BR

205.000 NHEG Local 561.453707 0.00 184.16 0.00 114,913.851.042250

Base 538.693890 0.00 176.69 0.00 110,255.55

16 Jul 2010 21 Jul 2010 CHF/CH1 0.84CREDIT AGRICOLE INDOSUEZ CHEUVREUX

82.000 NHEG Local 549.762200 0.00 72.13 0.00 45,008.371.052350

Base 522.413836 0.00 68.54 0.00 42,769.39

20 Jul 2010 22 Jul 2010 CHF/CH1 0.83CREDIT AGRICOLE INDOSUEZ CHEUVREUX

713.000 NHEG Local 543.265500 0.00 619.75 0.00 386,728.551.048250

Base 518.259480 0.00 591.22 0.00 368,927.78

16 Aug 2010 19 Aug 2010 CHF/CH1 0.90CREDIT AGRICOLE INDOSUEZ CHEUVREUX

273.000 NHEG Local 584.255800 0.00 255.20 0.00 159,246.631.037900

Base 562.921091 0.00 245.88 0.00 153,431.57

17 Aug 2010 20 Aug 2010 CHF/CH1 0.89CREDIT AGRICOLE INDOSUEZ CHEUVREUX

150.000 NHEG Local 581.016733 0.00 139.44 0.00 87,013.071.043500

Base 556.796103 0.00 133.63 0.00 83,385.79

18 Aug 2010 23 Aug 2010 CHF/CH1 0.89CREDIT AGRICOLE INDOSUEZ CHEUVREUX

107.000 NHEG Local 580.700935 0.00 99.42 0.00 62,035.581.040450

Base 558.124787 0.00 95.55 0.00 59,623.80
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19 Aug 2010 24 Aug 2010 CHF/CH1 0.95CREDIT AGRICOLE INDOSUEZ CHEUVREUX

770.000 NHEG Local 612.091805 0.00 754.10 0.00 470,556.591.031100

Base 593.629915 0.00 731.35 0.00 456,363.68

598402907 Total

2,124.20 0.000.002,300.000 Local 1,325,502.64

Base 0.00 2,042.86 0.00 1,274,757.56

COMMON STOCK CHF.5710306903 28 Sep 2010 OPEN CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVARTIS AG REG

12,620.000 NHHJ Local 56.362400 0.00 355.65 0.00 710,937.840.975600

Base 57.772038 0.00 364.54 0.00 728,718.57

COMMON STOCK NPV711038901 22 Sep 2010 27 Sep 2010 CHF/CH1 0.28MERRILL LYNCH INTERNATIONAL LIMITEDROCHE HOLDING AG GENUSSCHEIN

18,100.000 NHHP Local 136.963000 0.00 4,958.06 0.00 2,474,072.240.985200

Base 139.020503 0.00 5,032.54 0.00 2,511,238.57

27 Sep 2010 30 Sep 2010 CHF/CH1 0.13CREDIT AGRICOLE INDOSUEZ CHEUVREUX

37,600.000 NHHP Local 131.999400 0.00 4,963.18 0.00 4,958,214.260.983200

Base 134.254882 0.00 5,047.99 0.00 5,042,935.58

28 Sep 2010 OPEN CHF/CH1 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,559.000 NHHJ Local 131.210200 0.00 233.49 0.00 466,743.610.975600

Base 134.491800 0.00 239.33 0.00 478,416.98

711038901 Total

10,154.73 0.000.0059,259.000 Local 7,899,030.11

Base 0.00 10,319.86 0.00 8,032,591.13

COMMON STOCK CHF1.0711072900 19 Aug 2010 24 Aug 2010 CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXADECCO SA REG

7,656.000 NHEH Local 50.679800 0.00 194.00 0.00 387,810.551.031100

Base 49.151198 0.00 188.15 0.00 376,113.42
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28 Sep 2010 OPEN CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

679.000 NHHJ Local 49.478601 0.00 16.80 0.00 33,579.170.975600

Base 50.716073 0.00 17.22 0.00 34,418.99

711072900 Total

210.80 0.000.008,335.000 Local 421,389.72

Base 0.00 205.37 0.00 410,532.41

COMMON STOCK CHF1.0712310903 30 Sep 2010 OPEN CHF/CH1 0.01UBS AGVONTOBEL HOLDING AG REG

2,571.000 NHEH Local 31.981501 0.00 28.78 0.00 82,195.660.980850

Base 32.605904 0.00 29.34 0.00 83,800.44

COMMON STOCK CHF.1712387901 09 Jul 2010 14 Jul 2010 CHF/CH1 0.04LOOP CAPITAL MARKETS LLCNESTLE SA REG

20,100.000 NHEB Local 51.840700 0.00 833.60 0.00 1,041,164.471.057750

Base 49.010352 0.00 788.09 0.00 984,319.99

28 Sep 2010 OPEN CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

20,445.000 NHHJ Local 52.511000 0.00 536.79 0.00 1,073,050.610.975600

Base 53.824313 0.00 550.22 0.00 1,099,887.87

712387901 Total

1,370.39 0.000.0040,545.000 Local 2,114,215.08

Base 0.00 1,338.31 0.00 2,084,207.86

COMMON STOCK CHF.1712459908 28 Sep 2010 OPEN CHF/CH1 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXBALOISE HOLDING AG   REG

103.000 NHHJ Local 88.119417 0.00 4.54 0.00 9,071.760.975600

Base 90.323306 0.00 4.65 0.00 9,298.65

COMMON STOCK CHF.05715603908 28 Sep 2010 OPEN CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSONOVA HOLDING AG REG

302.000 NHHJ Local 120.873510 0.00 18.25 0.00 36,485.550.975600

Base 123.896587 0.00 18.71 0.00 37,398.06
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30 Sep 2010 OPEN CHF/CH1 0.04UBS AG

3,364.000 NHEH Local 120.359100 0.00 141.71 0.00 404,746.300.980850

Base 122.708977 0.00 144.48 0.00 412,648.52

715603908 Total

159.96 0.000.003,666.000 Local 441,231.85

Base 0.00 163.19 0.00 450,046.58

COMMON STOCK CHF.1715683900 28 Sep 2010 OPEN CHF/CH1 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTRAUMANN HOLDING AG REG

41.000 NHHJ Local 216.048800 0.00 4.43 0.00 8,853.570.975600

Base 221.452235 0.00 4.54 0.00 9,075.00

COMMON STOCK718472905 28 Sep 2010 OPEN CHF/CH1 0.18CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWATCH GROUP AG/THE BR

81.000 NHHJ Local 356.443210 0.00 14.44 0.00 28,857.460.975600

Base 365.357944 0.00 14.80 0.00 29,579.19

COMMON STOCK CHF.45718473903 28 Sep 2010 OPEN CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWATCH GROUP AG/THE REG

930.000 NHHJ Local 64.722800 0.00 30.10 0.00 60,162.100.975600

Base 66.341533 0.00 30.85 0.00 61,666.77

COMMON STOCK CHF.1718981905 28 Sep 2010 OPEN CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWISS REINSURANCE CO LTD REG

1,699.000 NHHJ Local 43.229800 0.00 36.72 0.00 73,410.710.975600

Base 44.310988 0.00 37.64 0.00 75,246.73

COMMON STOCK CHF1.0733337901 28 Sep 2010 OPEN CHF/CH1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXLONZA GROUP AG REG

306.000 NHHJ Local 83.625500 0.00 12.79 0.00 25,576.610.975600

Base 85.716995 0.00 13.11 0.00 26,216.29

COMMON STOCK CHF.4738572908 28 Sep 2010 OPEN CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOBEL BIOCARE HOLDING AG REG

575.000 NHHJ Local 17.700504 0.00 5.09 0.00 10,172.700.975600

Base 18.143198 0.00 5.22 0.00 10,427.12
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COMMON STOCK CHF9.6743780900 28 Sep 2010 OPEN CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWISS LIFE HOLDING AG REG

176.000 NHHJ Local 111.282400 0.00 9.79 0.00 19,575.910.975600

Base 114.065601 0.00 10.03 0.00 20,065.51

COMMON STOCKB01463908 28 Sep 2010 OPEN CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSYNTHES INC

57.000 NHHJ Local 114.510526 0.00 3.26 0.00 6,523.840.975600

Base 117.374463 0.00 3.34 0.00 6,687.00

COMMON STOCKB0CDLF902 28 Sep 2010 OPEN CHF/CH1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXPARGESA HOLDING SA BR

239.000 NHHJ Local 71.660921 0.00 8.56 0.00 17,118.400.975600

Base 73.453179 0.00 8.77 0.00 17,546.54

COMMON STOCK CHF5.0B0R80X901 30 Sep 2010 OPEN CHF/CH1 0.03UBS AGDUFRY GROUP REG

1,715.000 NHEH Local 93.984800 0.00 56.41 0.00 161,127.520.980850

Base 95.819748 0.00 57.51 0.00 164,273.35

COMMON STOCK CHF.1B11TCY906 28 Sep 2010 OPEN CHF/CH1 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCHINDLER HOLDING PART CERT

535.000 NHHJ Local 103.618692 0.00 27.72 0.00 55,408.280.975600

Base 106.210221 0.00 28.41 0.00 56,794.05

COMMON STOCK CHF1.0B142S6906 28 Sep 2010 OPEN CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXKUEHNE + NAGEL INTL AG REG

368.000 NHHJ Local 115.439103 0.00 21.24 0.00 42,460.350.975600

Base 118.326264 0.00 21.77 0.00 43,522.29

COMMON STOCK CHF2.5B17641901 30 Sep 2010 OPEN CHF/CH1 0.08UBS AGBURCKHARDT COMPRESSION HOLDI

332.000 NHEH Local 216.001114 0.00 25.10 0.00 71,687.270.980850

Base 220.218294 0.00 25.59 0.00 73,086.88

30 Sep 2010 OPEN CHF/CH1 0.11J.P. MORGAN CLEARING CORP.

1,171.000 NHEH Local 216.508702 0.00 126.77 0.00 253,404.920.980850

Base 220.735792 0.00 129.25 0.00 258,352.37
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B17641901 Total

151.87 0.000.001,503.000 Local 325,092.19

Base 0.00 154.84 0.00 331,439.25

COMMON STOCK CHF.1B18YFJ908 28 Sep 2010 OPEN CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXUBS AG REG

19,720.000 NHHJ Local 17.153600 0.00 169.13 0.00 338,099.860.975600

Base 17.582616 0.00 173.36 0.00 346,555.82

COMMON STOCK CHF.25B18ZRK909 28 Sep 2010 OPEN CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLOGITECH INTERNATIONAL REG

3,164.000 NHHJ Local 15.575101 0.00 24.64 0.00 49,254.980.975600

Base 15.964638 0.00 25.26 0.00 50,486.86

COMMON STOCKB1HH93907 19 Aug 2010 24 Aug 2010 CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPETROPLUS HOLDINGS AG

35,435.000 NHEH Local 13.311000 0.00 235.84 0.00 471,439.451.031100

Base 12.909514 0.00 228.73 0.00 457,219.91

COMMON STOCK CHF.1B1WGG9901 19 Aug 2010 24 Aug 2010 CHF/CH1 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXGEBERIT AG REG

3,732.000 NHEH Local 167.134499 0.00 311.87 0.00 623,434.081.031100

Base 162.093394 0.00 302.46 0.00 604,630.08

28 Sep 2010 OPEN CHF/CH1 0.09CREDIT AGRICOLE INDOSUEZ CHEUVREUX

180.000 NHHJ Local 172.466111 0.00 15.52 0.00 31,028.380.975600

Base 176.779532 0.00 15.91 0.00 31,804.41

B1WGG9901 Total

327.39 0.000.003,912.000 Local 654,462.46

Base 0.00 318.37 0.00 636,434.49

COMMON STOCK CHF.05B1WHVV903 28 Sep 2010 OPEN CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGAM HOLDING AG

2,086.000 NHHJ Local 13.852502 0.00 14.45 0.00 28,881.870.975600

Base 14.198957 0.00 14.81 0.00 29,604.21
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COMMON STOCK CHF.5B1YD5Q900 28 Sep 2010 OPEN CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXACTELION LTD REG

410.000 NHHJ Local 40.000000 0.00 8.20 0.00 16,391.800.975600

Base 41.000410 0.00 8.41 0.00 16,801.76

30 Sep 2010 OPEN CHF/CH1 0.01UBS AG

8,311.000 NHEH Local 39.610100 0.00 115.22 0.00 329,084.320.980850

Base 40.383443 0.00 117.47 0.00 335,509.32

B1YD5Q900 Total

123.42 0.000.008,721.000 Local 345,476.12

Base 0.00 125.88 0.00 352,311.08

COMMON STOCK CHF.9B28PS9903 15 Jul 2010 20 Jul 2010 CHF/CH1 0.06UBS AGU BLOX AG

4,400.000 NHEG Local 38.703000 0.00 272.47 0.00 170,020.731.042250

Base 37.134085 0.00 261.42 0.00 163,128.55

16 Jul 2010 21 Jul 2010 CHF/CH1 0.06UBS AG

3,980.000 NHEG Local 38.256701 0.00 243.62 0.00 152,018.051.052350

Base 36.353591 0.00 231.50 0.00 144,455.79

19 Jul 2010 22 Jul 2010 CHF/CH1 0.06UBS AG

1,541.000 NHEG Local 38.222901 0.00 94.24 0.00 58,807.251.051950

Base 36.335283 0.00 89.59 0.00 55,903.08

20 Jul 2010 21 Jul 2010 CHF/CH1 0.06UBS AG

6,279.000 NHEG Local 38.003200 0.00 381.80 0.00 238,240.291.048250

Base 36.253947 0.00 364.23 0.00 227,274.30

B28PS9903 Total

992.13 0.000.0016,200.000 Local 619,086.32

Base 0.00 946.74 0.00 590,761.72



Prepared by State StreetPage 806

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK CHF.02B39VJC900 28 Sep 2010 OPEN CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXARYZTA AG

598.000 NHHJ Local 44.076906 0.00 13.18 0.00 26,344.810.975600

Base 45.179280 0.00 13.51 0.00 27,003.70

COMMON STOCK CHF1.0B3DCZF902 28 Sep 2010 OPEN CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXCIE FINANCIERE RICHEMON BR A

2,964.000 NHHJ Local 44.833198 0.00 66.44 0.00 132,819.160.975600

Base 45.954487 0.00 68.10 0.00 136,141.00

COMMON STOCKB4R2R5908 28 Sep 2010 OPEN CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXJULIUS BAER GROUP LTD

1,400.000 NHHJ Local 37.375900 0.00 26.16 0.00 52,300.100.975600

Base 38.310681 0.00 26.81 0.00 53,608.14

SWISS FRANC  Total

0.00Local234,029.000

0.00Base

0.00

0.00

17,149.39

17,173.97

17,413,212.25

17,482,863.23

THAILAND BAHT

COMMON STOCK642039903 28 Sep 2010 OPEN THB/TH1 0.02BNP PARIBAS PEREGRINE SECURITIESPTT PCL FOREIGN

16,573.000 NHHJ Local 291.517300 0.00 9,662.63 676.38 4,820,977.2030.555000

Base 9.540740 0.00 316.24 22.14 157,780.30

THAILAND BAHT  Total

0.00Local16,573.000

0.00Base

676.38

22.14

9,662.63

316.24

4,820,977.20

157,780.30

US DOLLAR

COMMON STOCK00101B103 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ADPT CORP

19,460.000 NHHZ Local 2.881200 0.00 389.20 0.95 55,678.001.000000

Base 2.881200 0.00 389.20 0.95 55,678.00
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COMMON STOCK USD.1001055102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAFLAC INC

1,340.000 NHDM Local 50.956100 0.00 26.80 1.16 68,253.211.000000

Base 50.956100 0.00 26.80 1.16 68,253.21

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

210.000 NHHY Local 51.017100 0.00 4.20 0.19 10,709.201.000000

Base 51.017100 0.00 4.20 0.19 10,709.20

001055102 Total

31.00 1.350.001,550.000 Local 78,962.41

Base 0.00 31.00 1.35 78,962.41

COMMON STOCK USD.01001084102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAGCO CORP

740.000 NHHY Local 33.828200 0.00 14.80 0.43 25,017.641.000000

Base 33.828200 0.00 14.80 0.43 25,017.64

COMMON STOCK USD5.001204106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAGL RESOURCES INC

620.000 NHHY Local 39.841000 0.00 12.40 0.42 24,688.601.000000

Base 39.841000 0.00 12.40 0.42 24,688.60

COMMON STOCK USD.0100130H105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAES CORP

2,790.000 NHDM Local 10.500200 0.00 55.80 0.50 29,239.261.000000

Base 10.500200 0.00 55.80 0.50 29,239.26

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,350.000 NHHY Local 10.507500 0.00 107.00 0.96 56,107.171.000000

Base 10.507500 0.00 107.00 0.96 56,107.17

00130H105 Total

162.80 1.460.008,140.000 Local 85,346.43

Base 0.00 162.80 1.46 85,346.43
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COMMON STOCK USD.01001547108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAK STEEL HOLDING CORP

750.000 NHHY Local 14.504000 0.00 15.00 0.19 10,862.811.000000

Base 14.504000 0.00 15.00 0.19 10,862.81

REIT USD.0100163T109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMB PROPERTY CORP

1,220.000 NHHY Local 24.741300 0.00 24.40 0.52 30,159.471.000000

Base 24.741300 0.00 24.40 0.52 30,159.47

COMMON STOCK USD1.001765106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMR CORP

1,800.000 NHHY Local 7.188600 0.00 36.00 0.22 12,903.261.000000

Base 7.188600 0.00 36.00 0.22 12,903.26

COMMON STOCK USD.0100184X105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAOL INC

850.000 NHHY Local 20.954700 0.00 17.00 0.31 17,794.191.000000

Base 20.954700 0.00 17.00 0.31 17,794.19

COMMON STOCK USD1.00206R102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAT+T INC

11,920.000 NHDM Local 26.144900 0.00 238.40 5.27 311,403.541.000000

Base 26.144900 0.00 238.40 5.27 311,403.54

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

51,960.000 NHHY Local 26.145200 0.00 1,039.20 22.96 1,357,442.431.000000

Base 26.145200 0.00 1,039.20 22.96 1,357,442.43

00206R102 Total

1,277.60 28.230.0063,880.000 Local 1,668,845.97

Base 0.00 1,277.60 28.23 1,668,845.97

COMMON STOCK USD.01002444107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAVX CORP

360.000 NHHY Local 13.759100 0.00 7.20 0.09 4,945.991.000000

Base 13.759100 0.00 7.20 0.09 4,945.99
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COMMON STOCK USD.5002535201 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAARON S INC

260.000 NHHY Local 17.512500 0.00 5.20 0.08 4,547.971.000000

Base 17.512500 0.00 5.20 0.08 4,547.97

COMMON STOCK NPV002824100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSABBOTT LABORATORIES

2,890.000 NHDM Local 49.120500 0.00 57.80 2.40 141,898.051.000000

Base 49.120500 0.00 57.80 2.40 141,898.05

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,210.000 NHHY Local 49.124000 0.00 24.20 1.01 59,414.831.000000

Base 49.124000 0.00 24.20 1.01 59,414.83

002824100 Total

82.00 3.410.004,100.000 Local 201,312.88

Base 0.00 82.00 3.41 201,312.88

COMMON STOCK USD.01002896207 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSABERCROMBIE + FITCH CO CL A

150.000 NHDM Local 37.908300 0.00 3.00 0.10 5,683.151.000000

Base 37.908300 0.00 3.00 0.10 5,683.15

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

170.000 NHHY Local 37.804100 0.00 3.40 0.11 6,423.191.000000

Base 37.804100 0.00 3.40 0.11 6,423.19

002896207 Total

6.40 0.210.00320.000 Local 12,106.34

Base 0.00 6.40 0.21 12,106.34

COMMON STOCK00383Y102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSABRAXIS BIOSCIENCE INC

40.000 NHHY Local 74.817500 0.00 0.80 0.06 2,991.841.000000

Base 74.817500 0.00 0.80 0.06 2,991.84
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COMMON STOCK00430U103 26 Jul 2010 26 Jul 2010 USD/DTCSALE OF FRACTIONAL SACCELRYS INC

0.184 NHHZ Local 1.467391 0.00 0.00 0.00 0.271.000000

Base 1.467391 0.00 0.00 0.00 0.27

COMMON STOCK004498101 20 Aug 2010 25 Aug 2010 USD/DTC 0.04BNY CONVERGEXACI WORLDWIDE INC

2,870.000 NHHO Local 19.466800 0.00 114.80 0.95 55,753.971.000000

Base 19.466800 0.00 114.80 0.95 55,753.97

23 Aug 2010 26 Aug 2010 USD/DTC 0.04BNY CONVERGEX LJR

2,000.000 NHHO Local 19.326500 0.00 80.00 0.66 38,572.341.000000

Base 19.326500 0.00 80.00 0.66 38,572.34

004498101 Total

194.80 1.610.004,870.000 Local 94,326.31

Base 0.00 194.80 1.61 94,326.31

COMMON STOCK00507V109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSACTIVISION BLIZZARD INC

3,020.000 NHHY Local 11.908200 0.00 60.40 0.61 35,901.751.000000

Base 11.908200 0.00 60.40 0.61 35,901.75

COMMON STOCK USD.0100508Y102 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYACUITY BRANDS INC

97.000 NHEX Local 38.600000 0.00 1.94 0.07 3,742.191.000000

Base 38.600000 0.00 1.94 0.07 3,742.19

COMMON STOCK00724F101 06 Aug 2010 10 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIADOBE SYSTEMS INC

29,000.000 NHDJ Local 29.523100 0.00 1,450.00 16.44 854,703.461.000000

Base 29.523100 0.00 1,450.00 16.44 854,703.46

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

750.000 NHDM Local 29.078700 0.00 15.00 0.37 21,793.661.000000

Base 29.078700 0.00 15.00 0.37 21,793.66
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00724F101 Total

1,465.00 16.810.0029,750.000 Local 876,497.12

Base 0.00 1,465.00 16.81 876,497.12

COMMON STOCK USD.0100766T100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAECOM TECHNOLOGY CORP

560.000 NHHY Local 25.322600 0.00 11.20 0.24 14,169.221.000000

Base 25.322600 0.00 11.20 0.24 14,169.22

COMMON STOCK USD.01007903107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSADVANCED MICRO DEVICES

1,750.000 NHDM Local 8.112000 0.00 35.00 0.24 14,160.761.000000

Base 8.112000 0.00 35.00 0.24 14,160.76

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,960.000 NHHY Local 8.116600 0.00 59.20 0.41 23,965.531.000000

Base 8.116600 0.00 59.20 0.41 23,965.53

007903107 Total

94.20 0.650.004,710.000 Local 38,126.29

Base 0.00 94.20 0.65 38,126.29

COMMON STOCK USD.0100817Y108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAETNA INC

1,240.000 NHDM Local 28.568400 0.00 24.80 0.60 35,399.421.000000

Base 28.568400 0.00 24.80 0.60 35,399.42

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,390.000 NHHY Local 28.568400 0.00 67.80 1.64 96,777.441.000000

Base 28.568400 0.00 67.80 1.64 96,777.44

00817Y108 Total

92.60 2.240.004,630.000 Local 132,176.86

Base 0.00 92.60 2.24 132,176.86
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COMMON STOCK USD.01008252108 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYAFFILIATED MANAGERS GROUP

99.000 NHEX Local 65.770000 0.00 1.98 0.12 6,509.131.000000

Base 65.770000 0.00 1.98 0.12 6,509.13

COMMON STOCK USD.0100846U101 14 Jul 2010 19 Jul 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHAGILENT TECHNOLOGIES INC

5,300.000 NHEY Local 29.155100 0.00 106.00 3.07 154,412.961.000000

Base 29.155100 0.00 106.00 3.07 154,412.96

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

440.000 NHDM Local 29.216400 0.00 8.80 0.22 12,846.201.000000

Base 29.216400 0.00 8.80 0.22 12,846.20

00846U101 Total

114.80 3.290.005,740.000 Local 167,259.16

Base 0.00 114.80 3.29 167,259.16

COMMON STOCK USD1.009158106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAIR PRODUCTS + CHEMICALS INC

330.000 NHDM Local 72.804600 0.00 6.60 0.41 24,018.511.000000

Base 72.804600 0.00 6.60 0.41 24,018.51

COMMON STOCK USD.01009363102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAIRGAS INC

100.000 NHDM Local 65.596300 0.00 2.00 0.12 6,557.511.000000

Base 65.596300 0.00 2.00 0.12 6,557.51

COMMON STOCK USD.0100971T101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAKAMAI TECHNOLOGIES INC

260.000 NHDM Local 44.917400 0.00 5.20 0.20 11,673.121.000000

Base 44.917400 0.00 5.20 0.20 11,673.12

08 Sep 2010 13 Sep 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

29,560.000 NHDG Local 50.541900 0.00 1,034.60 25.25 1,492,958.711.000000

Base 50.541900 0.00 1,034.60 25.25 1,492,958.71
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00971T101 Total

1,039.80 25.450.0029,820.000 Local 1,504,631.83

Base 0.00 1,039.80 25.45 1,504,631.83

COMMON STOCK USD.01013078100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALBERTO CULVER CO

530.000 NHHY Local 30.887900 0.00 10.60 0.28 16,359.711.000000

Base 30.887900 0.00 10.60 0.28 16,359.71

COMMON STOCK USD1.013817101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALCOA INC

1,780.000 NHDM Local 11.179700 0.00 35.60 0.34 19,863.931.000000

Base 11.179700 0.00 35.60 0.34 19,863.93

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

9,480.000 NHHY Local 11.167800 0.00 189.60 1.79 105,679.351.000000

Base 11.167800 0.00 189.60 1.79 105,679.35

013817101 Total

225.20 2.130.0011,260.000 Local 125,543.28

Base 0.00 225.20 2.13 125,543.28

COMMON STOCK NPV014482103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALEXANDER + BALDWIN INC

320.000 NHHY Local 34.944500 0.00 6.40 0.19 11,175.651.000000

Base 34.944500 0.00 6.40 0.19 11,175.65

COMMON STOCK01449J105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALERE INC

470.000 NHHY Local 27.859600 0.00 9.40 0.23 13,084.381.000000

Base 27.859600 0.00 9.40 0.23 13,084.38

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,530.000 NHEU Local 29.017900 0.00 30.60 0.75 44,366.041.000000

Base 29.017900 0.00 30.60 0.75 44,366.04
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01449J105 Total

40.00 0.980.002,000.000 Local 57,450.42

Base 0.00 40.00 0.98 57,450.42

REIT USD.01015271109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALEXANDRIA REAL ESTATE EQUIT

350.000 NHHY Local 72.642900 0.00 7.00 0.43 25,417.591.000000

Base 72.642900 0.00 7.00 0.43 25,417.59

.01699E947 30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTIONALINDA INFRASTRUCTURE

132,475.000 NHHB Local 1.000000 0.00 0.00 0.00 132,475.001.000000

Base 1.000000 0.00 0.00 0.00 132,475.00

01699M931 13 Aug 2010 13 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTIONALINDA INFRASTRUCTURE FUND II

333,955.000 NHHS Local 1.000000 0.00 0.00 0.00 333,955.001.000000

Base 1.000000 0.00 0.00 0.00 333,955.00

28 Sep 2010 28 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

513,368.000 NHHS Local 1.000000 0.00 0.00 0.00 513,368.001.000000

Base 1.000000 0.00 0.00 0.00 513,368.00

01699M931 Total

0.00 0.000.00847,323.000 Local 847,323.00

Base 0.00 0.00 0.00 847,323.00

COMMON STOCK USD1.017175100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLEGHANY CORP

114.000 NHHY Local 303.510800 0.00 2.28 0.59 34,597.361.000000

Base 303.510800 0.00 2.28 0.59 34,597.36

COMMON STOCK017361106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLEGHENY ENERGY INC

330.000 NHDM Local 23.322500 0.00 6.60 0.14 7,689.691.000000

Base 23.322500 0.00 6.60 0.14 7,689.69
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,360.000 NHHY Local 23.349900 0.00 27.20 0.54 31,728.121.000000

Base 23.349900 0.00 27.20 0.54 31,728.12

017361106 Total

33.80 0.680.001,690.000 Local 39,417.81

Base 0.00 33.80 0.68 39,417.81

COMMON STOCK USD.101741R102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLEGHENY TECHNOLOGIES INC

90.000 NHDM Local 51.672400 0.00 1.80 0.08 4,648.641.000000

Base 51.672400 0.00 1.80 0.08 4,648.64

COMMON STOCK USD.01018490102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLERGAN INC

580.000 NHDM Local 61.308600 0.00 11.60 0.61 35,546.781.000000

Base 61.308600 0.00 11.60 0.61 35,546.78

COMMON STOCK USD.01018802108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLIANT ENERGY CORP

880.000 NHHY Local 35.726100 0.00 17.60 0.54 31,420.831.000000

Base 35.726100 0.00 17.60 0.54 31,420.83

COMMON STOCK USD.01018804104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLIANT TECHSYSTEMS INC

190.000 NHHY Local 69.360000 0.00 3.80 0.23 13,174.371.000000

Base 69.360000 0.00 3.80 0.23 13,174.37

COMMON STOCK USD.01020002101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLSTATE CORP

860.000 NHDM Local 28.577200 0.00 17.20 0.42 24,558.771.000000

Base 28.577200 0.00 17.20 0.42 24,558.77

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,190.000 NHHY Local 28.562900 0.00 103.80 2.51 148,135.141.000000

Base 28.562900 0.00 103.80 2.51 148,135.14
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020002101 Total

121.00 2.930.006,050.000 Local 172,693.91

Base 0.00 121.00 2.93 172,693.91

COMMON STOCK USD.0102076X102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALPHA NATURAL RESOURCES INC

840.000 NHHY Local 38.543100 0.00 16.80 0.55 32,358.851.000000

Base 38.543100 0.00 16.80 0.55 32,358.85

22 Sep 2010 27 Sep 2010 USD/DTC 0.05STIFEL NICOLAUS + CO INC

2,490.000 NHIB Local 41.143600 0.00 124.50 1.74 102,321.321.000000

Base 41.143600 0.00 124.50 1.74 102,321.32

02076X102 Total

141.30 2.290.003,330.000 Local 134,680.17

Base 0.00 141.30 2.29 134,680.17

COMMON STOCK021441100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALTERA CORP

110.000 NHDM Local 28.789500 0.00 2.20 0.06 3,164.591.000000

Base 28.789500 0.00 2.20 0.06 3,164.59

COMMON STOCK02209S103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALTRIA GROUP INC

2,950.000 NHDM Local 22.071000 0.00 59.00 1.11 65,049.341.000000

Base 22.071000 0.00 59.00 1.11 65,049.34

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,640.000 NHHY Local 22.071800 0.00 152.80 2.85 168,472.901.000000

Base 22.071800 0.00 152.80 2.85 168,472.90

02209S103 Total

211.80 3.960.0010,590.000 Local 233,522.24

Base 0.00 211.80 3.96 233,522.24
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LONGVIEW ULTRA I CON02299M925 13 Jul 2010 13 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTAMALGAMATED BANK NYC

58.831 NHFL Local 1,050.148221 0.00 0.00 0.00 61,781.271.000000

Base 1,050.148221 0.00 0.00 0.00 61,781.27

12 Aug 2010 12 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

61.081 NHFL Local 1,028.280316 0.00 0.00 0.00 62,808.391.000000

Base 1,028.280316 0.00 0.00 0.00 62,808.39

14 Sep 2010 14 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

60.700 NHFL Local 1,019.149258 0.00 0.00 0.00 61,862.361.000000

Base 1,019.149258 0.00 0.00 0.00 61,862.36

02299M925 Total

0.00 0.000.00180.612 Local 186,452.02

Base 0.00 0.00 0.00 186,452.02

COMMON STOCK USD.01023135106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMAZON.COM INC

561.000 NHDM Local 116.654600 0.00 11.22 1.11 65,430.901.000000

Base 116.654600 0.00 11.22 1.11 65,430.90

COMMON STOCK USD.01023608102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMEREN CORPORATION

350.000 NHDM Local 25.915500 0.00 7.00 0.16 9,063.271.000000

Base 25.915500 0.00 7.00 0.16 9,063.27

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,910.000 NHHY Local 25.952600 0.00 38.20 0.84 49,530.431.000000

Base 25.952600 0.00 38.20 0.84 49,530.43

023608102 Total

45.20 1.000.002,260.000 Local 58,593.70

Base 0.00 45.20 1.00 58,593.70
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COMMON STOCK USD.01025195405 26 Aug 2010 31 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.AMERICAN COMMERCIAL LINES

19,130.000 NHDY Local 27.250000 0.00 573.90 8.81 520,709.791.000000

Base 27.250000 0.00 573.90 8.81 520,709.79

24 Sep 2010 29 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

14,370.000 NHDY Local 28.196700 0.00 431.10 6.85 404,748.631.000000

Base 28.196700 0.00 431.10 6.85 404,748.63

025195405 Total

1,005.00 15.660.0033,500.000 Local 925,458.42

Base 0.00 1,005.00 15.66 925,458.42

COMMON STOCK USD6.5025537101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN ELECTRIC POWER

770.000 NHDM Local 36.400500 0.00 15.40 0.48 28,012.511.000000

Base 36.400500 0.00 15.40 0.48 28,012.51

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,210.000 NHHY Local 36.410700 0.00 84.20 2.60 153,202.251.000000

Base 36.410700 0.00 84.20 2.60 153,202.25

025537101 Total

99.60 3.080.004,980.000 Local 181,214.76

Base 0.00 99.60 3.08 181,214.76

COMMON STOCK USD.0102553E106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN EAGLE OUTFITTERS

1,270.000 NHHY Local 12.746500 0.00 25.40 0.28 16,162.381.000000

Base 12.746500 0.00 25.40 0.28 16,162.38

COMMON STOCK USD.2025816109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN EXPRESS CO

2,420.000 NHDM Local 44.822600 0.00 48.40 1.84 108,420.451.000000

Base 44.822600 0.00 48.40 1.84 108,420.45
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COMMON STOCK NPV025932104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN FINANCIAL GROUP INC

690.000 NHHY Local 29.839100 0.00 13.80 0.35 20,574.831.000000

Base 29.839100 0.00 13.80 0.35 20,574.83

COMMON STOCK USD2.5026874784 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN INTERNATIONAL GROUP

160.000 NHDM Local 39.370000 0.00 3.20 0.11 6,295.891.000000

Base 39.370000 0.00 3.20 0.11 6,295.89

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

960.000 NHHY Local 39.297300 0.00 19.20 0.64 37,705.571.000000

Base 39.297300 0.00 19.20 0.64 37,705.57

026874784 Total

22.40 0.750.001,120.000 Local 44,001.46

Base 0.00 22.40 0.75 44,001.46

COMMON STOCK027070101 28 Jul 2010 11 Aug 2010 USD/DTC14 MERGERAMERICAN ITALIAN PASTA CO A

4,030.000 NHHZ Local 53.000000 0.00 0.00 0.00 213,590.001.000000

Base 53.000000 0.00 0.00 0.00 213,590.00

COMMON STOCK USD1.028591105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN NATIONAL INSURANCE

60.000 NHHY Local 79.364800 0.00 1.20 0.09 4,760.601.000000

Base 79.364800 0.00 1.20 0.09 4,760.60

COMMON STOCK USD.0102913V103 13 Sep 2010 16 Sep 2010 USD/DTC 0.02LIQUIDNETINCAMERICAN PUBLIC EDUCATION

1,165.000 NHDU Local 27.483400 0.00 19.46 0.55 31,998.151.000000

Base 27.483400 0.00 19.46 0.55 31,998.15

13 Sep 2010 16 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,694.000 NHDU Local 27.891600 0.00 8.47 0.80 47,239.101.000000

Base 27.891600 0.00 8.47 0.80 47,239.10
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14 Sep 2010 17 Sep 2010 USD/DTC 0.02LIQUIDNETINC

1,224.000 NHDU Local 28.138200 0.00 20.44 0.59 34,420.131.000000

Base 28.138200 0.00 20.44 0.59 34,420.13

14 Sep 2010 17 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,976.000 NHDU Local 28.015500 0.00 9.88 0.94 55,347.811.000000

Base 28.015500 0.00 9.88 0.94 55,347.81

16 Sep 2010 21 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

14,665.000 NHDU Local 28.416500 0.00 293.30 7.05 416,427.621.000000

Base 28.416500 0.00 293.30 7.05 416,427.62

02913V103 Total

351.55 9.930.0020,724.000 Local 585,432.81

Base 0.00 351.55 9.93 585,432.81

COMMON STOCK USD.01029912201 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN TOWER CORP CL A

870.000 NHDM Local 45.670500 0.00 17.40 0.68 39,715.261.000000

Base 45.670500 0.00 17.40 0.68 39,715.26

COMMON STOCK USD.01030420103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN WATER WORKS CO INC

1,400.000 NHHY Local 21.834300 0.00 28.00 0.52 30,539.501.000000

Base 21.834300 0.00 28.00 0.52 30,539.50

COMMON STOCK USD.0103060R101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL MOTORS FINANCIAL CO

510.000 NHHY Local 24.082400 0.00 10.20 0.21 12,271.611.000000

Base 24.082400 0.00 10.20 0.21 12,271.61

COMMON STOCK USD.0103073E105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERISOURCEBERGEN CORP

1,900.000 NHDM Local 29.150300 0.00 38.00 0.94 55,346.631.000000

Base 29.150300 0.00 38.00 0.94 55,346.63



Prepared by State StreetPage 821

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.0103073T102 23 Aug 2010 26 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCAMERIGROUP CORP

34,560.000 NHDY Local 38.319100 0.00 1,036.80 22.39 1,323,248.911.000000

Base 38.319100 0.00 1,036.80 22.39 1,323,248.91

24 Aug 2010 27 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

11,500.000 NHDY Local 38.330500 0.00 345.00 7.45 440,448.301.000000

Base 38.330500 0.00 345.00 7.45 440,448.30

03073T102 Total

1,381.80 29.840.0046,060.000 Local 1,763,697.21

Base 0.00 1,381.80 29.84 1,763,697.21

COMMON STOCK USD.0103076C106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERIPRISE FINANCIAL INC

400.000 NHDM Local 38.687500 0.00 8.00 0.27 15,466.731.000000

Base 38.687500 0.00 8.00 0.27 15,466.73

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,640.000 NHHY Local 38.617000 0.00 32.80 1.08 63,298.001.000000

Base 38.617000 0.00 32.80 1.08 63,298.00

03076C106 Total

40.80 1.350.002,040.000 Local 78,764.73

Base 0.00 40.80 1.35 78,764.73

COMMON STOCK USD1.03076K108 21 Jul 2010 21 Jul 2010 USD/DTCSALE OF FRACTIONAL SAMERIS BANCORP

0.937 NHHZ Local 9.124866 0.00 0.00 0.00 8.551.000000

Base 9.124866 0.00 0.00 0.00 8.55

COMMON STOCK031162100 11 Aug 2010 16 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIAMGEN INC

16,800.000 NHDJ Local 54.165400 0.00 840.00 17.47 909,121.251.000000

Base 54.165400 0.00 840.00 17.47 909,121.25
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15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHDM Local 52.633200 0.00 22.00 0.98 57,873.541.000000

Base 52.633200 0.00 22.00 0.98 57,873.54

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,900.000 NHDM Local 54.637600 0.00 38.00 1.76 103,771.681.000000

Base 54.637600 0.00 38.00 1.76 103,771.68

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

8,420.000 NHHY Local 54.664100 0.00 168.40 7.78 460,095.541.000000

Base 54.664100 0.00 168.40 7.78 460,095.54

031162100 Total

1,068.40 27.990.0028,220.000 Local 1,530,862.01

Base 0.00 1,068.40 27.99 1,530,862.01

COMMON STOCK USD.1032511107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSANADARKO PETROLEUM CORP

1,330.000 NHDM Local 49.885400 0.00 26.60 1.13 66,319.851.000000

Base 49.885400 0.00 26.60 1.13 66,319.85

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,340.000 NHHY Local 49.865700 0.00 86.80 3.66 216,326.681.000000

Base 49.865700 0.00 86.80 3.66 216,326.68

032511107 Total

113.40 4.790.005,670.000 Local 282,646.53

Base 0.00 113.40 4.79 282,646.53

COMMON STOCK032654105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSANALOG DEVICES INC

120.000 NHDM Local 31.106700 0.00 2.40 0.07 3,730.331.000000

Base 31.106700 0.00 2.40 0.07 3,730.33
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COMMON STOCK USD1.035290105 23 Aug 2010 26 Aug 2010 USD/DTC 0.04SEI FINANCIAL SER COANIXTER INTERNATIONAL INC

1,300.000 NHHO Local 47.374600 0.00 52.00 1.05 61,533.931.000000

Base 47.374600 0.00 52.00 1.05 61,533.93

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

16.000 NHEX Local 46.320000 0.00 0.32 0.02 740.781.000000

Base 46.320000 0.00 0.32 0.02 740.78

30 Aug 2010 02 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

670.000 NHHO Local 45.883400 0.00 26.80 0.52 30,714.561.000000

Base 45.883400 0.00 26.80 0.52 30,714.56

31 Aug 2010 03 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,500.000 NHHO Local 45.572800 0.00 140.00 2.70 159,362.101.000000

Base 45.572800 0.00 140.00 2.70 159,362.10

035290105 Total

219.12 4.290.005,486.000 Local 252,351.37

Base 0.00 219.12 4.29 252,351.37

REIT USD.01035710409 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSANNALY CAPITAL MANAGEMENT IN

5,910.000 NHHY Local 17.934600 0.00 118.20 1.80 105,873.491.000000

Base 17.934600 0.00 118.20 1.80 105,873.49

COMMON STOCK USD1.037389103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAON CORP

710.000 NHDM Local 36.591100 0.00 14.20 0.44 25,965.041.000000

Base 36.591100 0.00 14.20 0.44 25,965.04

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,150.000 NHHY Local 36.565300 0.00 43.00 1.33 78,571.071.000000

Base 36.565300 0.00 43.00 1.33 78,571.07
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037389103 Total

57.20 1.770.002,860.000 Local 104,536.11

Base 0.00 57.20 1.77 104,536.11

COMMON STOCK037411105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAPACHE CORP

2,970.000 NHHY Local 94.819900 0.00 59.40 4.76 281,550.941.000000

Base 94.819900 0.00 59.40 4.76 281,550.94

REIT USD.0103748R101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAPARTMENT INVT + MGMT CO  A

210.000 NHDM Local 21.807000 0.00 4.20 0.08 4,575.191.000000

Base 21.807000 0.00 4.20 0.08 4,575.19

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

480.000 NHHY Local 21.822500 0.00 9.60 0.18 10,465.021.000000

Base 21.822500 0.00 9.60 0.18 10,465.02

03748R101 Total

13.80 0.260.00690.000 Local 15,040.21

Base 0.00 13.80 0.26 15,040.21

COMMON STOCK037598109 22 Jul 2010 27 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAPOGEE ENTERPRISES INC

3,220.000 NHDU Local 11.521700 0.00 16.10 0.63 37,083.141.000000

Base 11.521700 0.00 16.10 0.63 37,083.14

23 Jul 2010 28 Jul 2010 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,998.000 NHDU Local 11.470000 0.00 39.96 0.39 22,876.711.000000

Base 11.470000 0.00 39.96 0.39 22,876.71

23 Jul 2010 28 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,119.000 NHDU Local 11.561100 0.00 45.60 1.79 105,378.281.000000

Base 11.561100 0.00 45.60 1.79 105,378.28
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26 Jul 2010 29 Jul 2010 USD/DTC 0.02LIQUIDNETINC

2,000.000 NHDU Local 11.654200 0.00 34.20 0.40 23,273.801.000000

Base 11.654200 0.00 34.20 0.40 23,273.80

26 Jul 2010 29 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,176.000 NHDU Local 11.661700 0.00 20.88 0.83 48,677.551.000000

Base 11.661700 0.00 20.88 0.83 48,677.55

27 Jul 2010 30 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,240.000 NHDU Local 11.532300 0.00 6.20 0.25 14,293.601.000000

Base 11.532300 0.00 6.20 0.25 14,293.60

28 Jul 2010 02 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

808.000 NHDU Local 11.246000 0.00 4.04 0.16 9,082.571.000000

Base 11.246000 0.00 4.04 0.16 9,082.57

29 Jul 2010 03 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

831.000 NHDU Local 11.249100 0.00 4.16 0.16 9,343.681.000000

Base 11.249100 0.00 4.16 0.16 9,343.68

30 Jul 2010 04 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

328.000 NHDU Local 11.336000 0.00 1.64 0.07 3,716.501.000000

Base 11.336000 0.00 1.64 0.07 3,716.50

02 Aug 2010 05 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,231.000 NHDU Local 11.462700 0.00 16.16 0.63 37,019.191.000000

Base 11.462700 0.00 16.16 0.63 37,019.19

03 Aug 2010 06 Aug 2010 USD/DTC 0.02LIQUIDNETINC

700.000 NHDU Local 10.995000 0.00 11.62 0.14 7,684.741.000000

Base 10.995000 0.00 11.62 0.14 7,684.74

03 Aug 2010 06 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,602.000 NHDU Local 10.993600 0.00 8.01 0.30 17,603.441.000000

Base 10.993600 0.00 8.01 0.30 17,603.44



Prepared by State StreetPage 826

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

04 Aug 2010 09 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,069.000 NHDU Local 11.052200 0.00 10.35 0.39 22,856.261.000000

Base 11.052200 0.00 10.35 0.39 22,856.26

037598109 Total

218.92 6.140.0031,322.000 Local 358,889.46

Base 0.00 218.92 6.14 358,889.46

COMMON STOCK NPV037604105 06 Aug 2010 10 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIAPOLLO GROUP INC CL A

10,000.000 NHDJ Local 43.542000 0.00 500.00 8.36 434,911.641.000000

Base 43.542000 0.00 500.00 8.36 434,911.64

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

420.000 NHDM Local 47.819300 0.00 8.40 0.34 20,075.371.000000

Base 47.819300 0.00 8.40 0.34 20,075.37

037604105 Total

508.40 8.700.0010,420.000 Local 454,987.01

Base 0.00 508.40 8.70 454,987.01

COMMON STOCK03761U106 19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL SAPOLLO INVESTMENT CORP

0.975 NHHZ Local 8.492307 0.00 0.00 0.00 8.281.000000

Base 8.492307 0.00 0.00 0.00 8.28

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

12,050.000 NHHZ Local 10.550700 0.00 241.00 2.15 126,892.791.000000

Base 10.550700 0.00 241.00 2.15 126,892.79

03761U106 Total

241.00 2.150.0012,050.975 Local 126,901.07

Base 0.00 241.00 2.15 126,901.07
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COMMON STOCK NPV037833100 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.APPLE INC

579.000 NHDM Local 248.550900 0.00 11.58 2.43 143,896.961.000000

Base 248.550900 0.00 11.58 2.43 143,896.96

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,839.000 NHDM Local 262.233200 0.00 36.78 8.15 482,201.921.000000

Base 262.233200 0.00 36.78 8.15 482,201.92

037833100 Total

48.36 10.580.002,418.000 Local 626,098.88

Base 0.00 48.36 10.58 626,098.88

INVESTMENT FUND III 037993912 13 Jul 2010 13 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONAPOLLO REAL ESTATE

421,604.680 NHEJ Local 1.540832 0.00 0.00 0.00 649,622.001.000000

Base 1.540832 0.00 0.00 0.00 649,622.00

COMMON STOCK NPV03820C105 01 Jul 2010 07 Jul 2010 USD/DTC 0.01KNIGHT DIRECT LLCAPPLIED INDUSTRIAL TECH INC

1,300.000 NHDX Local 25.037900 0.00 9.10 0.55 32,539.621.000000

Base 25.037900 0.00 9.10 0.55 32,539.62

02 Jul 2010 08 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

2,600.000 NHDX Local 24.875900 0.00 78.00 1.10 64,598.241.000000

Base 24.875900 0.00 78.00 1.10 64,598.24

06 Jul 2010 09 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

1,900.000 NHDX Local 25.254400 0.00 57.00 0.82 47,925.541.000000

Base 25.254400 0.00 57.00 0.82 47,925.54

08 Jul 2010 13 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

4,350.000 NHDX Local 25.164100 0.00 130.50 1.85 109,331.491.000000

Base 25.164100 0.00 130.50 1.85 109,331.49
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09 Jul 2010 14 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

2,600.000 NHDX Local 25.233500 0.00 78.00 1.11 65,527.991.000000

Base 25.233500 0.00 78.00 1.11 65,527.99

12 Jul 2010 15 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

2,500.000 NHDX Local 25.049400 0.00 75.00 1.06 62,547.441.000000

Base 25.049400 0.00 75.00 1.06 62,547.44

13 Jul 2010 16 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

7,900.000 NHDX Local 25.495000 0.00 237.00 3.41 201,170.091.000000

Base 25.495000 0.00 237.00 3.41 201,170.09

03820C105 Total

664.60 9.900.0023,150.000 Local 583,640.41

Base 0.00 664.60 9.90 583,640.41

COMMON STOCK USD.01038222105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAPPLIED MATERIALS INC

1,710.000 NHDM Local 12.431900 0.00 34.20 0.36 21,223.991.000000

Base 12.431900 0.00 34.20 0.36 21,223.99

COMMON STOCK USD.01038336103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAPTARGROUP INC

540.000 NHHY Local 43.580600 0.00 10.80 0.40 23,522.321.000000

Base 43.580600 0.00 10.80 0.40 23,522.32

COMMON STOCK USD.503836W103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAQUA AMERICA INC

1,090.000 NHHY Local 19.927900 0.00 21.80 0.37 21,699.241.000000

Base 19.927900 0.00 21.80 0.37 21,699.24

COMMON STOCK USD.01039380100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSARCH COAL INC

380.000 NHHY Local 22.789400 0.00 7.60 0.15 8,652.221.000000

Base 22.789400 0.00 7.60 0.15 8,652.22
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COMMON STOCK NPV039483102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSARCHER DANIELS MIDLAND CO

1,070.000 NHDM Local 28.045900 0.00 21.40 0.51 29,987.201.000000

Base 28.045900 0.00 21.40 0.51 29,987.20

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,650.000 NHHY Local 28.045300 0.00 113.00 2.68 158,340.271.000000

Base 28.045300 0.00 113.00 2.68 158,340.27

039483102 Total

134.40 3.190.006,720.000 Local 188,327.47

Base 0.00 134.40 3.19 188,327.47

COMMON STOCK04010L103 19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL SARES CAPITAL CORP

0.197 NHHZ Local 10.507614 0.00 0.00 0.00 2.071.000000

Base 10.507614 0.00 0.00 0.00 2.07

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,540.000 NHHY Local 13.827000 0.00 30.80 0.36 21,262.421.000000

Base 13.827000 0.00 30.80 0.36 21,262.42

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

603.000 NHHZ Local 14.459200 0.00 12.06 0.15 8,706.691.000000

Base 14.459200 0.00 12.06 0.15 8,706.69

01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1.000 NHHZ Local 15.080000 0.00 0.02 0.01 15.051.000000

Base 15.080000 0.00 0.02 0.01 15.05

04010L103 Total

42.88 0.520.002,144.197 Local 29,986.23

Base 0.00 42.88 0.52 29,986.23
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COMMON STOCK USD.01040149106 06 Aug 2010 20 Aug 2010 USD/DTC14 MERGERARGON ST INC

3,270.000 NHHZ Local 34.500000 0.00 0.00 0.00 112,815.001.000000

Base 34.500000 0.00 0.00 0.00 112,815.00

COMMON STOCK USD.0104247X102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSARMSTRONG WORLD INDUSTRIES

150.000 NHHY Local 36.713300 0.00 3.00 0.10 5,503.901.000000

Base 36.713300 0.00 3.00 0.10 5,503.90

COMMON STOCK USD1.042735100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSARROW ELECTRONICS INC

870.000 NHHY Local 24.392600 0.00 17.40 0.36 21,203.801.000000

Base 24.392600 0.00 17.40 0.36 21,203.80

COMMON STOCK USD.01044209104 07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & COASHLAND INC

3,200.000 NHEY Local 44.729000 0.00 64.00 2.42 143,066.381.000000

Base 44.729000 0.00 64.00 2.42 143,066.38

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

570.000 NHHY Local 52.064000 0.00 11.40 0.51 29,664.571.000000

Base 52.064000 0.00 11.40 0.51 29,664.57

044209104 Total

75.40 2.930.003,770.000 Local 172,730.95

Base 0.00 75.40 2.93 172,730.95

COMMON STOCK USD.01045487105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSASSOCIATED BANC CORP

2,430.000 NHHY Local 13.907600 0.00 48.60 0.58 33,746.291.000000

Base 13.907600 0.00 48.60 0.58 33,746.29

COMMON STOCK USD.0104621X108 09 Jul 2010 14 Jul 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLCASSURANT INC

21,836.000 NHEZ Local 35.741200 0.00 873.44 13.19 779,558.211.000000

Base 35.741200 0.00 873.44 13.19 779,558.21
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12 Jul 2010 15 Jul 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

21,836.000 NHEZ Local 35.372800 0.00 873.44 13.06 771,513.961.000000

Base 35.372800 0.00 873.44 13.06 771,513.96

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

460.000 NHDM Local 37.030700 0.00 9.20 0.29 17,024.631.000000

Base 37.030700 0.00 9.20 0.29 17,024.63

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

890.000 NHHY Local 36.972600 0.00 17.80 0.56 32,887.251.000000

Base 36.972600 0.00 17.80 0.56 32,887.25

04621X108 Total

1,773.88 27.100.0045,022.000 Local 1,600,984.05

Base 0.00 1,773.88 27.10 1,600,984.05

COMMON STOCK USD.01049298102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSATLAS ENERGY INC

170.000 NHHY Local 29.648500 0.00 3.40 0.09 5,036.761.000000

Base 29.648500 0.00 3.40 0.09 5,036.76

COMMON STOCK049513104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSATMEL CORP

970.000 NHHY Local 5.443100 0.00 19.40 0.09 5,260.321.000000

Base 5.443100 0.00 19.40 0.09 5,260.32

COMMON STOCK NPV049560105 01 Jul 2010 07 Jul 2010 USD/DTC 0.01LIQUIDNETINCATMOS ENERGY CORP

4,250.000 NHDX Local 26.837800 0.00 42.50 1.93 114,016.221.000000

Base 26.837800 0.00 42.50 1.93 114,016.22

02 Jul 2010 08 Jul 2010 USD/DTC 0.01LIQUIDNETINC

5,300.000 NHDX Local 26.847700 0.00 53.00 2.41 142,237.401.000000

Base 26.847700 0.00 53.00 2.41 142,237.40
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06 Jul 2010 09 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

2,100.000 NHDX Local 26.890700 0.00 63.00 0.96 56,406.511.000000

Base 26.890700 0.00 63.00 0.96 56,406.51

07 Jul 2010 12 Jul 2010 USD/DTC 0.02WEEDEN + CO.

1,250.000 NHDX Local 27.378000 0.00 25.00 0.58 34,196.921.000000

Base 27.378000 0.00 25.00 0.58 34,196.92

07 Jul 2010 12 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

2,600.000 NHDX Local 27.486700 0.00 78.00 1.21 71,386.211.000000

Base 27.486700 0.00 78.00 1.21 71,386.21

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

740.000 NHHY Local 29.749200 0.00 14.80 0.38 21,999.231.000000

Base 29.749200 0.00 14.80 0.38 21,999.23

049560105 Total

276.30 7.470.0016,240.000 Local 440,242.49

Base 0.00 276.30 7.47 440,242.49

COMMON STOCK USD1.050095108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSATWOOD OCEANICS INC

360.000 NHHY Local 27.725600 0.00 7.20 0.17 9,973.851.000000

Base 27.725600 0.00 7.20 0.17 9,973.85

COMMON STOCK USD.01052769106 07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & COAUTODESK INC

6,000.000 NHEY Local 24.358000 0.00 120.00 2.47 146,025.531.000000

Base 24.358000 0.00 120.00 2.47 146,025.53

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

110.000 NHDM Local 29.320000 0.00 2.20 0.06 3,222.941.000000

Base 29.320000 0.00 2.20 0.06 3,222.94
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052769106 Total

122.20 2.530.006,110.000 Local 149,248.47

Base 0.00 122.20 2.53 149,248.47

COMMON STOCK USD1.052800109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAUTOLIV INC

450.000 NHHY Local 57.365600 0.00 9.00 0.44 25,805.081.000000

Base 57.365600 0.00 9.00 0.44 25,805.08

COMMON STOCK USD.1053015103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAUTOMATIC DATA PROCESSING

960.000 NHDM Local 42.008400 0.00 19.20 0.69 40,308.171.000000

Base 42.008400 0.00 19.20 0.69 40,308.17

COMMON STOCK USD.0105329W102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAUTONATION INC

370.000 NHDM Local 24.084100 0.00 7.40 0.16 8,903.561.000000

Base 24.084100 0.00 7.40 0.16 8,903.56

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,160.000 NHHY Local 24.046700 0.00 23.20 0.48 27,870.491.000000

Base 24.046700 0.00 23.20 0.48 27,870.49

05329W102 Total

30.60 0.640.001,530.000 Local 36,774.05

Base 0.00 30.60 0.64 36,774.05

COMMON STOCK USD.01053332102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAUTOZONE INC

90.000 NHDM Local 211.097100 0.00 1.80 0.33 18,996.611.000000

Base 211.097100 0.00 1.80 0.33 18,996.61

REIT USD.01053484101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAVALONBAY COMMUNITIES INC

3.000 NHDM Local 107.100000 0.00 0.06 0.01 321.231.000000

Base 107.100000 0.00 0.06 0.01 321.23
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

662.000 NHHY Local 106.625800 0.00 13.24 1.20 70,571.841.000000

Base 106.625800 0.00 13.24 1.20 70,571.84

053484101 Total

13.30 1.210.00665.000 Local 70,893.07

Base 0.00 13.30 1.21 70,893.07

COMMON STOCK USD1.053611109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAVERY DENNISON CORP

350.000 NHDM Local 37.869200 0.00 7.00 0.23 13,246.991.000000

Base 37.869200 0.00 7.00 0.23 13,246.99

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

740.000 NHHY Local 37.875800 0.00 14.80 0.48 28,012.811.000000

Base 37.875800 0.00 14.80 0.48 28,012.81

053611109 Total

21.80 0.710.001,090.000 Local 41,259.80

Base 0.00 21.80 0.71 41,259.80

COMMON STOCK USD.01053774105 05 Aug 2010 10 Aug 2010 USD/DTC 0.04BNY CONVERGEX LJRAVIS BUDGET GROUP INC

12,800.000 NHHO Local 11.336700 0.00 512.00 2.46 144,595.301.000000

Base 11.336700 0.00 512.00 2.46 144,595.30

06 Aug 2010 11 Aug 2010 USD/DTC 0.04BNY CONVERGEX LJR

18,900.000 NHHO Local 10.666300 0.00 756.00 3.41 200,833.661.000000

Base 10.666300 0.00 756.00 3.41 200,833.66

09 Aug 2010 12 Aug 2010 USD/DTC 0.04BNY CONVERGEX LJR

10,000.000 NHHO Local 10.603600 0.00 400.00 1.80 105,634.201.000000

Base 10.603600 0.00 400.00 1.80 105,634.20
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053774105 Total

1,668.00 7.670.0041,700.000 Local 451,063.16

Base 0.00 1,668.00 7.67 451,063.16

COMMON STOCK NPV05379B107 09 Sep 2010 14 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAVISTA CORP

11,141.000 NHDU Local 20.881000 0.00 55.71 3.94 232,575.571.000000

Base 20.881000 0.00 55.71 3.94 232,575.57

10 Sep 2010 15 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,188.000 NHDU Local 20.856200 0.00 30.94 2.19 129,025.041.000000

Base 20.856200 0.00 30.94 2.19 129,025.04

13 Sep 2010 16 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,391.000 NHDU Local 20.967500 0.00 26.96 1.92 113,006.911.000000

Base 20.967500 0.00 26.96 1.92 113,006.91

14 Sep 2010 17 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,345.000 NHDU Local 20.897100 0.00 21.73 1.54 90,774.631.000000

Base 20.897100 0.00 21.73 1.54 90,774.63

23 Sep 2010 28 Sep 2010 USD/DTC 0.02GUZMAN + CO

38,719.000 NHDU Local 20.535400 0.00 774.38 13.44 794,322.331.000000

Base 20.535400 0.00 774.38 13.44 794,322.33

05379B107 Total

909.72 23.030.0065,784.000 Local 1,359,704.48

Base 0.00 909.72 23.03 1,359,704.48

COMMON STOCK USD1.053807103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAVNET INC

1,210.000 NHHY Local 27.082100 0.00 24.20 0.56 32,744.581.000000

Base 27.082100 0.00 24.20 0.56 32,744.58
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COMMON STOCK USD.25054303102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAVON PRODUCTS INC

830.000 NHDM Local 29.918200 0.00 16.60 0.42 24,815.091.000000

Base 29.918200 0.00 16.60 0.42 24,815.09

COMMON STOCK USD5.054937107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBB+T CORP

940.000 NHDM Local 26.057000 0.00 18.80 0.42 24,474.361.000000

Base 26.057000 0.00 18.80 0.42 24,474.36

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,090.000 NHHY Local 26.021100 0.00 121.80 2.68 158,344.021.000000

Base 26.021100 0.00 121.80 2.68 158,344.02

054937107 Total

140.60 3.100.007,030.000 Local 182,818.38

Base 0.00 140.60 3.10 182,818.38

COMMON STOCK USD.0105548J106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBJ S WHOLESALE CLUB INC

390.000 NHHY Local 46.956400 0.00 7.80 0.31 18,304.891.000000

Base 46.956400 0.00 7.80 0.31 18,304.89

COMMON STOCK05561Q201 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBOK FINANCIAL CORPORATION

200.000 NHHY Local 50.192600 0.00 4.00 0.17 10,034.351.000000

Base 50.192600 0.00 4.00 0.17 10,034.35

REIT USD.0105564E106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRE PROPERTIES INC

1,010.000 NHHY Local 41.736700 0.00 20.20 0.72 42,133.151.000000

Base 41.736700 0.00 20.20 0.72 42,133.15

COMMON STOCK USD.01055921100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBMC SOFTWARE INC

390.000 NHDM Local 38.335800 0.00 7.80 0.26 14,942.901.000000

Base 38.335800 0.00 7.80 0.26 14,942.90
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COMMON STOCK USD1.057224107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBAKER HUGHES INC

910.000 NHDM Local 48.667000 0.00 18.20 0.75 44,268.021.000000

Base 48.667000 0.00 18.20 0.75 44,268.02

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,080.000 NHHY Local 48.562300 0.00 61.60 2.53 149,507.751.000000

Base 48.562300 0.00 61.60 2.53 149,507.75

057224107 Total

79.80 3.280.003,990.000 Local 193,775.77

Base 0.00 79.80 3.28 193,775.77

COMMON STOCK057665200 06 Jul 2010 09 Jul 2010 USD/DTC 0.03PULSE TRADING LLCBALCHEM CORP

3,364.000 NHDY Local 25.618100 0.00 100.92 1.46 86,076.911.000000

Base 25.618100 0.00 100.92 1.46 86,076.91

08 Jul 2010 13 Jul 2010 USD/DTC 0.03PULSE TRADING LLC

12,056.000 NHDY Local 25.545100 0.00 361.68 5.21 307,604.841.000000

Base 25.545100 0.00 361.68 5.21 307,604.84

13 Jul 2010 16 Jul 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

21,490.000 NHDY Local 26.212500 0.00 644.70 9.52 562,652.411.000000

Base 26.212500 0.00 644.70 9.52 562,652.41

29 Sep 2010 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,580.000 NHDY Local 31.020200 0.00 257.40 4.50 265,891.421.000000

Base 31.020200 0.00 257.40 4.50 265,891.42

30 Sep 2010 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,960.000 NHDY Local 30.974700 0.00 118.80 2.08 122,538.931.000000

Base 30.974700 0.00 118.80 2.08 122,538.93
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057665200 Total

1,483.50 22.770.0049,450.000 Local 1,344,764.51

Base 0.00 1,483.50 22.77 1,344,764.51

COMMON STOCK NPV058498106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBALL CORP

230.000 NHDM Local 57.966300 0.00 4.60 0.23 13,327.421.000000

Base 57.966300 0.00 4.60 0.23 13,327.42

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

580.000 NHHY Local 58.026200 0.00 11.60 0.57 33,643.031.000000

Base 58.026200 0.00 11.60 0.57 33,643.03

058498106 Total

16.20 0.800.00810.000 Local 46,970.45

Base 0.00 16.20 0.80 46,970.45

ADR05965X109 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHBANCO SANTANDER CHILE ADR

1,868.000 NHHJ Local 95.852302 0.00 28.02 3.03 179,021.051.000000

Base 95.852302 0.00 28.02 3.03 179,021.05

ADR05968L102 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHBANCOLOMBIA S.A. SPONS ADR

2,734.000 NHHJ Local 63.170201 0.00 41.01 2.92 172,663.401.000000

Base 63.170201 0.00 41.01 2.92 172,663.40

COMMON STOCK USD2.5059692103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBANCORPSOUTH INC

1,670.000 NHHY Local 14.210100 0.00 33.40 0.41 23,697.061.000000

Base 14.210100 0.00 33.40 0.41 23,697.06

COMMON STOCK USD.01060505104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF AMERICA CORP

20,240.000 NHDM Local 14.310000 0.00 404.80 4.90 289,224.701.000000

Base 14.310000 0.00 404.80 4.90 289,224.70
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

88,220.000 NHHY Local 14.308300 0.00 1,764.40 21.34 1,260,492.491.000000

Base 14.308300 0.00 1,764.40 21.34 1,260,492.49

11 Aug 2010 16 Aug 2010 USD/DTC 0.02MR BEAL &COMPANY

10,900.000 NHEY Local 13.320800 0.00 218.00 2.46 144,976.261.000000

Base 13.320800 0.00 218.00 2.46 144,976.26

060505104 Total

2,387.20 28.700.00119,360.000 Local 1,694,693.45

Base 0.00 2,387.20 28.70 1,694,693.45

COMMON STOCK USD.01062540109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF HAWAII CORP

260.000 NHHY Local 50.138800 0.00 5.20 0.23 13,030.661.000000

Base 50.138800 0.00 5.20 0.23 13,030.66

COMMON STOCK USD.01063904106 10 Sep 2010 15 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCBANK OF THE OZARKS

690.000 NHHO Local 36.707100 0.00 27.60 0.43 25,299.871.000000

Base 36.707100 0.00 27.60 0.43 25,299.87

13 Sep 2010 16 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,620.000 NHHO Local 37.223100 0.00 64.80 1.02 60,235.601.000000

Base 37.223100 0.00 64.80 1.02 60,235.60

063904106 Total

92.40 1.450.002,310.000 Local 85,535.47

Base 0.00 92.40 1.45 85,535.47

COMMON STOCK USD.01064058100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF NEW YORK MELLON CORP

1,510.000 NHDM Local 26.432900 0.00 30.20 0.68 39,882.801.000000

Base 26.432900 0.00 30.20 0.68 39,882.80



Prepared by State StreetPage 840

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

10,660.000 NHHY Local 26.434800 0.00 213.20 4.77 281,577.001.000000

Base 26.434800 0.00 213.20 4.77 281,577.00

064058100 Total

243.40 5.450.0012,170.000 Local 321,459.80

Base 0.00 243.40 5.45 321,459.80

COMMON STOCK USD.25067383109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCR BARD INC

710.000 NHDM Local 78.293200 0.00 14.20 0.94 55,573.031.000000

Base 78.293200 0.00 14.20 0.94 55,573.03

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

510.000 NHEU Local 81.162600 0.00 10.20 0.70 41,382.031.000000

Base 81.162600 0.00 10.20 0.70 41,382.03

067383109 Total

24.40 1.640.001,220.000 Local 96,955.06

Base 0.00 24.40 1.64 96,955.06

COMMON STOCK USD1.071813109 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.BAXTER INTERNATIONAL INC

1,650.000 NHDM Local 42.160300 0.00 33.00 1.18 69,530.321.000000

Base 42.160300 0.00 33.00 1.18 69,530.32

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,180.000 NHDM Local 44.952900 0.00 23.60 0.90 53,019.921.000000

Base 44.952900 0.00 23.60 0.90 53,019.92

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

790.000 NHHY Local 45.013500 0.00 15.80 0.61 35,544.261.000000

Base 45.013500 0.00 15.80 0.61 35,544.26
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Base Currency: USD - US DOLLAR

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

920.000 NHEU Local 45.014800 0.00 18.40 0.70 41,394.521.000000

Base 45.014800 0.00 18.40 0.70 41,394.52

071813109 Total

90.80 3.390.004,540.000 Local 199,489.02

Base 0.00 90.80 3.39 199,489.02

V LP071991913 27 Sep 2010 27 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE CAPITAL PARTNERS

406,987.000 NHEL Local 1.000000 0.00 0.00 0.00 406,987.001.000000

Base 1.000000 0.00 0.00 0.00 406,987.00

071991962 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNBLACKSTONE MEZZANINE PARTNERS

833,813.000 NHEL Local 1.000000 0.00 0.00 0.00 833,813.001.000000

Base 1.000000 0.00 0.00 0.00 833,813.00

COMMON STOCK USD.01073302101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBE AEROSPACE INC

770.000 NHHY Local 30.235100 0.00 15.40 0.40 23,265.231.000000

Base 30.235100 0.00 15.40 0.40 23,265.23

20 Sep 2010 23 Sep 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

2,000.000 NHDX Local 31.163100 0.00 60.00 1.06 62,265.141.000000

Base 31.163100 0.00 60.00 1.06 62,265.14

21 Sep 2010 24 Sep 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

9,200.000 NHDX Local 31.427700 0.00 276.00 4.89 288,853.951.000000

Base 31.427700 0.00 276.00 4.89 288,853.95

22 Sep 2010 27 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

200.000 NHDX Local 30.757300 0.00 4.00 0.11 6,147.351.000000

Base 30.757300 0.00 4.00 0.11 6,147.35
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28 Sep 2010 OPEN USD/DTC 0.03GARDNER RICH & CO

13,800.000 NHDX Local 30.211900 0.00 414.00 7.05 416,503.171.000000

Base 30.211900 0.00 414.00 7.05 416,503.17

073302101 Total

769.40 13.510.0025,970.000 Local 797,034.84

Base 0.00 769.40 13.51 797,034.84

COMMON STOCK USD.01073685109 05 Aug 2010 10 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORBEACON ROOFING SUPPLY INC

18,900.000 NHHO Local 14.855100 0.00 756.00 4.75 280,000.641.000000

Base 14.855100 0.00 756.00 4.75 280,000.64

06 Aug 2010 11 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

14,400.000 NHHO Local 14.639200 0.00 576.00 3.57 210,224.911.000000

Base 14.639200 0.00 576.00 3.57 210,224.91

073685109 Total

1,332.00 8.320.0033,300.000 Local 490,225.55

Base 0.00 1,332.00 8.32 490,225.55

COMMON STOCK USD.1075811109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBECKMAN COULTER INC

560.000 NHHY Local 47.547900 0.00 11.20 0.45 26,615.171.000000

Base 47.547900 0.00 11.20 0.45 26,615.17

COMMON STOCK USD1.075887109 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.BECTON DICKINSON AND CO

850.000 NHDM Local 69.090000 0.00 17.00 0.99 58,708.511.000000

Base 69.090000 0.00 17.00 0.99 58,708.51

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

460.000 NHDM Local 68.399100 0.00 9.20 0.54 31,453.851.000000

Base 68.399100 0.00 9.20 0.54 31,453.85
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Base Currency: USD - US DOLLAR

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

550.000 NHEU Local 71.206400 0.00 11.00 0.66 39,151.861.000000

Base 71.206400 0.00 11.00 0.66 39,151.86

075887109 Total

37.20 2.190.001,860.000 Local 129,314.22

Base 0.00 37.20 2.19 129,314.22

COMMON STOCK USD.01075896100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBED BATH + BEYOND INC

370.000 NHDM Local 39.156500 0.00 7.40 0.25 14,480.261.000000

Base 39.156500 0.00 7.40 0.25 14,480.26

11 Aug 2010 16 Aug 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

50,200.000 NHDZ Local 37.456700 0.00 2,008.00 31.78 1,878,286.561.000000

Base 37.456700 0.00 2,008.00 31.78 1,878,286.56

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

2,100.000 NHDZ Local 37.870700 0.00 84.00 1.35 79,443.121.000000

Base 37.870700 0.00 84.00 1.35 79,443.12

075896100 Total

2,099.40 33.380.0052,670.000 Local 1,972,209.94

Base 0.00 2,099.40 33.38 1,972,209.94

COMMON STOCK USD.1081437105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBEMIS COMPANY

110.000 NHDM Local 29.821400 0.00 2.20 0.06 3,278.091.000000

Base 29.821400 0.00 2.20 0.06 3,278.09

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

920.000 NHHY Local 29.781100 0.00 18.40 0.47 27,379.741.000000

Base 29.781100 0.00 18.40 0.47 27,379.74
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081437105 Total

20.60 0.530.001,030.000 Local 30,657.83

Base 0.00 20.60 0.53 30,657.83

COMMON STOCK USD.2084423102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWR BERKLEY CORP

1,020.000 NHHY Local 27.340100 0.00 20.40 0.48 27,866.021.000000

Base 27.340100 0.00 20.40 0.48 27,866.02

COMMON STOCK084670702 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBERKSHIRE HATHAWAY INC CL B

3,340.000 NHDM Local 78.643000 0.00 66.80 4.44 262,596.381.000000

Base 78.643000 0.00 66.80 4.44 262,596.38

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

15,200.000 NHHY Local 78.640600 0.00 304.00 20.21 1,195,012.911.000000

Base 78.640600 0.00 304.00 20.21 1,195,012.91

084670702 Total

370.80 24.650.0018,540.000 Local 1,457,609.29

Base 0.00 370.80 24.65 1,457,609.29

COMMON STOCK USD.1086516101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBEST BUY CO INC

340.000 NHDM Local 36.126600 0.00 6.80 0.21 12,276.031.000000

Base 36.126600 0.00 6.80 0.21 12,276.03

COMMON STOCK USD.01089302103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBIG LOTS INC

240.000 NHDM Local 36.013000 0.00 4.80 0.15 8,638.171.000000

Base 36.013000 0.00 4.80 0.15 8,638.17

03 Sep 2010 09 Sep 2010 USD/DTC 0.02LIQUIDNETINC

20,760.000 NHDU Local 33.065000 0.00 346.69 11.61 686,071.101.000000

Base 33.065000 0.00 346.69 11.61 686,071.10
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089302103 Total

351.49 11.760.0021,000.000 Local 694,709.27

Base 0.00 351.49 11.76 694,709.27

COMMON STOCK090572207 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBIO RAD LABORATORIES A

150.000 NHHY Local 90.774700 0.00 3.00 0.24 13,612.971.000000

Base 90.774700 0.00 3.00 0.24 13,612.97

COMMON STOCK09062X103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBIOGEN IDEC INC

610.000 NHDM Local 57.100500 0.00 12.20 0.59 34,818.521.000000

Base 57.100500 0.00 12.20 0.59 34,818.52

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,640.000 NHHY Local 57.120300 0.00 52.80 2.55 150,742.241.000000

Base 57.120300 0.00 52.80 2.55 150,742.24

05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,160.000 NHHY Local 57.437000 0.00 43.20 2.10 124,018.621.000000

Base 57.437000 0.00 43.20 2.10 124,018.62

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

1,460.000 NHDM Local 54.325300 0.00 29.20 1.34 79,284.401.000000

Base 54.325300 0.00 29.20 1.34 79,284.40

09062X103 Total

137.40 6.580.006,870.000 Local 388,863.78

Base 0.00 137.40 6.58 388,863.78

COMMON STOCK USD.01091935502 29 Sep 2010 OPEN USD/DTC 0.02LIQUIDNETINCBLACKBOARD INC

15,130.000 NHDU Local 36.261500 0.00 252.67 9.28 548,374.551.000000

Base 36.261500 0.00 252.67 9.28 548,374.55
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29 Sep 2010 OPEN USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,734.000 NHDU Local 36.189200 0.00 13.67 1.68 98,925.921.000000

Base 36.189200 0.00 13.67 1.68 98,925.92

091935502 Total

266.34 10.960.0017,864.000 Local 647,300.47

Base 0.00 266.34 10.96 647,300.47

COMMON STOCK USD.0109247X101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBLACKROCK INC

262.000 NHHY Local 159.642100 0.00 5.24 0.71 41,820.281.000000

Base 159.642100 0.00 5.24 0.71 41,820.28

COMMON STOCK092533108 26 Jul 2010 26 Jul 2010 USD/DTCSALE OF FRACTIONAL SBLACKROCK KELSO CAPITAL CORP

0.661 NHHZ Local 7.503782 0.00 0.00 0.00 4.961.000000

Base 7.503782 0.00 0.00 0.00 4.96

COMMON STOCK NPV093671105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSH+R BLOCK INC

910.000 NHDM Local 15.599900 0.00 18.20 0.24 14,177.471.000000

Base 15.599900 0.00 18.20 0.24 14,177.47

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,540.000 NHHY Local 15.597100 0.00 30.80 0.41 23,988.321.000000

Base 15.597100 0.00 30.80 0.41 23,988.32

093671105 Total

49.00 0.650.002,450.000 Local 38,165.79

Base 0.00 49.00 0.65 38,165.79

COMMON STOCK USD5.097023105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBOEING CO/THE

1,640.000 NHDM Local 69.178200 0.00 32.80 1.92 113,417.531.000000

Base 69.178200 0.00 32.80 1.92 113,417.53
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,140.000 NHHY Local 69.200100 0.00 22.80 1.34 78,863.971.000000

Base 69.200100 0.00 22.80 1.34 78,863.97

097023105 Total

55.60 3.260.002,780.000 Local 192,281.50

Base 0.00 55.60 3.26 192,281.50

COMMON STOCK USD1E099469504 07 Sep 2010 22 Sep 2010 USD/DTCMERGERBOOTS + COOTS INC

1,820.000 NHHZ Local 2.993576 0.00 0.00 0.00 5,448.311.000000

Base 2.993576 0.00 0.00 0.00 5,448.31

COMMON STOCK USD.01099724106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBORGWARNER INC

70.000 NHHY Local 43.449300 0.00 1.40 0.06 3,039.991.000000

Base 43.449300 0.00 1.40 0.06 3,039.99

14 Sep 2010 17 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

5,040.000 NHIB Local 47.561700 0.00 151.20 4.05 239,555.721.000000

Base 47.561700 0.00 151.20 4.05 239,555.72

099724106 Total

152.60 4.110.005,110.000 Local 242,595.71

Base 0.00 152.60 4.11 242,595.71

REIT USD.01101121101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBOSTON PROPERTIES INC

180.000 NHDM Local 81.364200 0.00 3.60 0.25 14,641.711.000000

Base 81.364200 0.00 3.60 0.25 14,641.71

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,470.000 NHHY Local 81.083900 0.00 29.40 2.02 119,161.911.000000

Base 81.083900 0.00 29.40 2.02 119,161.91
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101121101 Total

33.00 2.270.001,650.000 Local 133,803.62

Base 0.00 33.00 2.27 133,803.62

COMMON STOCK USD.01101137107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBOSTON SCIENTIFIC CORP

2,240.000 NHDM Local 5.959800 0.00 44.80 0.23 13,304.921.000000

Base 5.959800 0.00 44.80 0.23 13,304.92

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

12,100.000 NHHY Local 5.959300 0.00 242.00 1.22 71,864.311.000000

Base 5.959300 0.00 242.00 1.22 71,864.31

101137107 Total

286.80 1.450.0014,340.000 Local 85,169.23

Base 0.00 286.80 1.45 85,169.23

REIT USD.01105368203 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRANDYWINE REALTY TRUST

1,050.000 NHHY Local 11.209500 0.00 21.00 0.20 11,748.781.000000

Base 11.209500 0.00 21.00 0.20 11,748.78

COMMON STOCK USD.01109178103 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYBRIGHAM EXPLORATION CO

142.000 NHEX Local 15.990000 0.00 2.84 0.04 2,267.701.000000

Base 15.990000 0.00 2.84 0.04 2,267.70

COMMON STOCK USD.1109641100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRINKER INTERNATIONAL INC

630.000 NHHY Local 16.421300 0.00 12.60 0.18 10,332.641.000000

Base 16.421300 0.00 12.60 0.18 10,332.64

COMMON STOCK USD.1110122108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRISTOL MYERS SQUIBB CO

2,460.000 NHDM Local 24.961500 0.00 49.20 1.04 61,355.051.000000

Base 24.961500 0.00 49.20 1.04 61,355.05
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

15,120.000 NHHY Local 24.959100 0.00 302.40 6.38 377,072.811.000000

Base 24.959100 0.00 302.40 6.38 377,072.81

110122108 Total

351.60 7.420.0017,580.000 Local 438,427.86

Base 0.00 351.60 7.42 438,427.86

COMMON STOCK111320107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBROADCOM CORP CL A

770.000 NHDM Local 37.872100 0.00 15.40 0.50 29,145.621.000000

Base 37.872100 0.00 15.40 0.50 29,145.62

COMMON STOCK USD.0111133T103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBROADRIDGE FINANCIAL SOLUTIO

310.000 NHHY Local 20.998300 0.00 6.20 0.12 6,503.151.000000

Base 20.998300 0.00 6.20 0.12 6,503.15

COMMON STOCK111621306 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBROCADE COMMUNICATIONS SYS

3,540.000 NHHY Local 5.122500 0.00 70.80 0.31 18,062.541.000000

Base 5.122500 0.00 70.80 0.31 18,062.54

COMMON STOCK USD.01112463104 22 Jul 2010 27 Jul 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORBROOKDALE SENIOR LIVING INC

90,400.000 NHDZ Local 13.209200 0.00 3,616.00 20.19 1,190,475.491.000000

Base 13.209200 0.00 3,616.00 20.19 1,190,475.49

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

590.000 NHHY Local 14.884400 0.00 11.80 0.15 8,769.851.000000

Base 14.884400 0.00 11.80 0.15 8,769.85

03 Aug 2010 06 Aug 2010 USD/DTC 0.04GARDNER RICH & CO

89,826.000 NHDZ Local 15.351000 0.00 3,593.04 23.30 1,375,302.591.000000

Base 15.351000 0.00 3,593.04 23.30 1,375,302.59
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04 Aug 2010 09 Aug 2010 USD/DTC 0.04GARDNER RICH & CO

32,244.000 NHDZ Local 15.626000 0.00 1,289.76 8.51 502,546.471.000000

Base 15.626000 0.00 1,289.76 8.51 502,546.47

112463104 Total

8,510.60 52.150.00213,060.000 Local 3,077,094.40

Base 0.00 8,510.60 52.15 3,077,094.40

COMMON STOCK USD.1115236101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBROWN + BROWN INC

430.000 NHHY Local 20.019100 0.00 8.60 0.15 8,599.461.000000

Base 20.019100 0.00 8.60 0.15 8,599.46

COMMON STOCK USD.15115637209 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBROWN FORMAN CORP CLASS B

290.000 NHDM Local 64.436200 0.00 5.80 0.32 18,680.381.000000

Base 64.436200 0.00 5.80 0.32 18,680.38

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

210.000 NHHY Local 64.361900 0.00 4.20 0.23 13,511.571.000000

Base 64.361900 0.00 4.20 0.23 13,511.57

115637209 Total

10.00 0.550.00500.000 Local 32,191.95

Base 0.00 10.00 0.55 32,191.95

COMMON STOCK NPV119848109 13 Jul 2010 16 Jul 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCBUFFALO WILD WINGS INC

1,300.000 NHHO Local 39.555500 0.00 52.00 0.87 51,369.281.000000

Base 39.555500 0.00 52.00 0.87 51,369.28

14 Sep 2010 17 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,540.000 NHHO Local 48.291000 0.00 61.60 1.26 74,305.281.000000

Base 48.291000 0.00 61.60 1.26 74,305.28
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119848109 Total

113.60 2.130.002,840.000 Local 125,674.56

Base 0.00 113.60 2.13 125,674.56

123998965 30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTIONCF PRUDENTIAL PRISA I

1.000 NHEJ Local 854,743.690000 0.00 0.00 0.00 854,743.691.000000

Base 854,743.690000 0.00 0.00 0.00 854,743.69

30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

3,056.436 NHEJ Local 1,102.210548 0.00 0.00 0.00 3,368,836.001.000000

Base 1,102.210548 0.00 0.00 0.00 3,368,836.00

30 Sep 2010 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-3,056.436 NHEJ Local 1,102.210548 0.00 0.00 0.00 -3,368,836.001.000000

Base 1,102.210548 0.00 0.00 0.00 -3,368,836.00

30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

1.000 NHEJ Local 3,368,836.000000 0.00 0.00 0.00 3,368,836.001.000000

Base 3,368,836.000000 0.00 0.00 0.00 3,368,836.00

123998965 Total

0.00 0.000.002.000 Local 4,223,579.69

Base 0.00 0.00 0.00 4,223,579.69

123998973 13 Aug 2010 13 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTIONCF PREEF REIT AMERICA II

297,873.136 NHEJ Local 68.423299 0.00 0.00 0.00 20,381,462.671.000000

Base 68.423299 0.00 0.00 0.00 20,381,462.67

123998999 06 Jul 2010 06 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONCF JPMCB STRATEGIC PROPER FUND

746.639 NHEJ Local 1,323.694101 0.00 0.00 0.00 988,321.641.000000

Base 1,323.694101 0.00 0.00 0.00 988,321.64
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06 Jul 2010 06 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTION

166.954 NHEJ Local 1,323.694550 0.00 0.00 0.00 220,996.101.000000

Base 1,323.694550 0.00 0.00 0.00 220,996.10

123998999 Total

0.00 0.000.00913.593 Local 1,209,317.74

Base 0.00 0.00 0.00 1,209,317.74

COMMON STOCK124857202 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCBS CORP CLASS B NON VOTING

1,300.000 NHDM Local 14.891500 0.00 26.00 0.33 19,332.621.000000

Base 14.891500 0.00 26.00 0.33 19,332.62

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,780.000 NHHY Local 14.890700 0.00 95.60 1.21 71,080.741.000000

Base 14.890700 0.00 95.60 1.21 71,080.74

124857202 Total

121.60 1.540.006,080.000 Local 90,413.36

Base 0.00 121.60 1.54 90,413.36

COMMON STOCK USD.0112497T101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCB RICHARD ELLIS GROUP INC A

1,260.000 NHDM Local 15.374300 0.00 25.20 0.33 19,346.091.000000

Base 15.374300 0.00 25.20 0.33 19,346.09

COMMON STOCK USD.01125269100 01 Jul 2010 07 Jul 2010 USD/DTC 0.04SANFORD CBERNSTEIN CO LLCCF INDUSTRIES HOLDINGS INC

2,304.000 NHEZ Local 65.394000 0.00 92.16 2.55 150,573.071.000000

Base 65.394000 0.00 92.16 2.55 150,573.07

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

20.000 NHDM Local 76.480000 0.00 0.40 0.03 1,529.171.000000

Base 76.480000 0.00 0.40 0.03 1,529.17
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

160.000 NHHY Local 76.263400 0.00 3.20 0.21 12,198.731.000000

Base 76.263400 0.00 3.20 0.21 12,198.73

125269100 Total

95.76 2.790.002,484.000 Local 164,300.97

Base 0.00 95.76 2.79 164,300.97

COMMON STOCK USD.112541W209 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSC.H. ROBINSON WORLDWIDE INC

350.000 NHDM Local 61.808600 0.00 7.00 0.37 21,625.641.000000

Base 61.808600 0.00 7.00 0.37 21,625.64

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

2,400.000 NHDZ Local 66.434200 0.00 96.00 2.70 159,343.381.000000

Base 66.434200 0.00 96.00 2.70 159,343.38

12541W209 Total

103.00 3.070.002,750.000 Local 180,969.02

Base 0.00 103.00 3.07 180,969.02

COMMON STOCK USD.25125509109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCIGNA CORP

820.000 NHDM Local 31.756000 0.00 16.40 0.45 26,023.071.000000

Base 31.756000 0.00 16.40 0.45 26,023.07

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,200.000 NHHY Local 31.742300 0.00 44.00 1.19 69,787.871.000000

Base 31.742300 0.00 44.00 1.19 69,787.87

125509109 Total

60.40 1.640.003,020.000 Local 95,810.94

Base 0.00 60.40 1.64 95,810.94
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COMMON STOCK USD.01125581801 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCIT GROUP INC

2,320.000 NHHY Local 38.229900 0.00 46.40 1.50 88,645.471.000000

Base 38.229900 0.00 46.40 1.50 88,645.47

COMMON STOCK USD.0112561E105 13 Jul 2010 13 Jul 2010 USD/DTCMERGERCKE RESTAURANTS INC

83,300.000 NHDY Local 12.550000 0.00 0.00 0.00 1,045,415.001.000000

Base 12.550000 0.00 0.00 0.00 1,045,415.00

COMMON STOCK USD.0112572Q105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCME GROUP INC

163.000 NHDM Local 284.280000 0.00 3.26 0.79 46,333.591.000000

Base 284.280000 0.00 3.26 0.79 46,333.59

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

578.000 NHHY Local 284.133500 0.00 11.56 2.78 164,214.821.000000

Base 284.133500 0.00 11.56 2.78 164,214.82

12572Q105 Total

14.82 3.570.00741.000 Local 210,548.41

Base 0.00 14.82 3.57 210,548.41

COMMON STOCK USD.01125896100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCMS ENERGY CORP

350.000 NHDM Local 16.345500 0.00 7.00 0.10 5,713.831.000000

Base 16.345500 0.00 7.00 0.10 5,713.83

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,840.000 NHHY Local 16.350700 0.00 36.80 0.51 30,047.981.000000

Base 16.350700 0.00 36.80 0.51 30,047.98

125896100 Total

43.80 0.610.002,190.000 Local 35,761.81

Base 0.00 43.80 0.61 35,761.81
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COMMON STOCK USD2.5126117100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCNA FINANCIAL CORP

210.000 NHHY Local 28.257600 0.00 4.20 0.11 5,929.791.000000

Base 28.257600 0.00 4.20 0.11 5,929.79

COMMON STOCK USD1.126408103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCSX CORP

840.000 NHDM Local 53.286400 0.00 16.80 0.76 44,743.021.000000

Base 53.286400 0.00 16.80 0.76 44,743.02

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,420.000 NHHY Local 53.270600 0.00 68.40 3.08 182,113.971.000000

Base 53.270600 0.00 68.40 3.08 182,113.97

126408103 Total

85.20 3.840.004,260.000 Local 226,856.99

Base 0.00 85.20 3.84 226,856.99

COMMON STOCK USD.01126650100 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.CVS CAREMARK CORP

2,690.000 NHDM Local 30.451300 0.00 53.80 1.38 81,858.821.000000

Base 30.451300 0.00 53.80 1.38 81,858.82

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,680.000 NHDM Local 30.821700 0.00 53.60 1.40 82,547.161.000000

Base 30.821700 0.00 53.60 1.40 82,547.16

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

10,640.000 NHHY Local 30.808700 0.00 212.80 5.54 327,586.231.000000

Base 30.808700 0.00 212.80 5.54 327,586.23

126650100 Total

320.20 8.320.0016,010.000 Local 491,992.21

Base 0.00 320.20 8.32 491,992.21
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COMMON STOCK USD.112673P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCA INC

1,010.000 NHDM Local 19.669100 0.00 20.20 0.34 19,845.251.000000

Base 19.669100 0.00 20.20 0.34 19,845.25

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

580.000 NHHY Local 19.689500 0.00 11.60 0.20 11,408.111.000000

Base 19.689500 0.00 11.60 0.20 11,408.11

12673P105 Total

31.80 0.540.001,590.000 Local 31,253.36

Base 0.00 31.80 0.54 31,253.36

COMMON STOCK USD.0112686C109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCABLEVISION SYSTEMS NY GRP A

1,880.000 NHHY Local 26.283600 0.00 37.60 0.84 49,374.731.000000

Base 26.283600 0.00 37.60 0.84 49,374.73

COMMON STOCK USD1.127055101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCABOT CORP

1,350.000 NHHY Local 28.313500 0.00 27.00 0.65 38,195.581.000000

Base 28.313500 0.00 27.00 0.65 38,195.58

COMMON STOCK USD.1127097103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCABOT OIL + GAS CORP

830.000 NHHY Local 30.764700 0.00 16.60 0.44 25,517.661.000000

Base 30.764700 0.00 16.60 0.44 25,517.66

COMMON STOCK131347304 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCALPINE CORP

1,500.000 NHHY Local 13.848700 0.00 30.00 0.36 20,742.691.000000

Base 13.848700 0.00 30.00 0.36 20,742.69

REIT USD.01133131102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAMDEN PROPERTY TRUST

530.000 NHHY Local 46.176800 0.00 10.60 0.42 24,462.681.000000

Base 46.176800 0.00 10.60 0.42 24,462.68
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COMMON STOCK USD.0113342B105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAMERON INTERNATIONAL CORP

930.000 NHDM Local 38.992400 0.00 18.60 0.62 36,243.711.000000

Base 38.992400 0.00 18.60 0.62 36,243.71

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

840.000 NHHY Local 39.041300 0.00 16.80 0.56 32,777.331.000000

Base 39.041300 0.00 16.80 0.56 32,777.33

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

1,800.000 NHDZ Local 37.119600 0.00 72.00 1.13 66,742.151.000000

Base 37.119600 0.00 72.00 1.13 66,742.15

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,100.000 NHEU Local 40.549500 0.00 22.00 0.76 44,581.691.000000

Base 40.549500 0.00 22.00 0.76 44,581.69

13342B105 Total

129.40 3.070.004,670.000 Local 180,344.88

Base 0.00 129.40 3.07 180,344.88

COMMON STOCK134429109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAMPBELL SOUP CO

480.000 NHDM Local 36.318800 0.00 9.60 0.30 17,423.121.000000

Base 36.318800 0.00 9.60 0.30 17,423.12

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,090.000 NHHY Local 36.365000 0.00 21.80 0.67 39,615.381.000000

Base 36.365000 0.00 21.80 0.67 39,615.38

134429109 Total

31.40 0.970.001,570.000 Local 57,038.50

Base 0.00 31.40 0.97 57,038.50
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COMMON STOCK USD.0114040H105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAPITAL ONE FINANCIAL CORP

370.000 NHDM Local 41.617400 0.00 7.40 0.27 15,390.771.000000

Base 41.617400 0.00 7.40 0.27 15,390.77

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,010.000 NHHY Local 41.336200 0.00 80.20 2.81 165,675.151.000000

Base 41.336200 0.00 80.20 2.81 165,675.15

14040H105 Total

87.60 3.080.004,380.000 Local 181,065.92

Base 0.00 87.60 3.08 181,065.92

COMMON STOCK USD.0114055X102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAPITALSOURCE INC

2,580.000 NHHY Local 5.244100 0.00 51.60 0.23 13,477.951.000000

Base 5.244100 0.00 51.60 0.23 13,477.95

COMMON STOCK USD.0114057C106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAPITOL FEDERAL FINANCIAL

150.000 NHHY Local 32.016700 0.00 3.00 0.09 4,799.421.000000

Base 32.016700 0.00 3.00 0.09 4,799.42

COMMON STOCK NPV14149Y108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCARDINAL HEALTH INC

650.000 NHDM Local 33.028500 0.00 13.00 0.37 21,455.161.000000

Base 33.028500 0.00 13.00 0.37 21,455.16

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,890.000 NHHY Local 33.051100 0.00 37.80 1.06 62,427.721.000000

Base 33.051100 0.00 37.80 1.06 62,427.72

14149Y108 Total

50.80 1.430.002,540.000 Local 83,882.88

Base 0.00 50.80 1.43 83,882.88
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COMMON STOCK USD.0114170T101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCAREFUSION CORP

2,080.000 NHDM Local 21.819100 0.00 41.60 0.77 45,341.361.000000

Base 21.819100 0.00 41.60 0.77 45,341.36

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,130.000 NHHY Local 21.825000 0.00 22.60 0.42 24,639.231.000000

Base 21.825000 0.00 22.60 0.42 24,639.23

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,760.000 NHEU Local 21.421600 0.00 35.20 0.64 37,666.181.000000

Base 21.421600 0.00 35.20 0.64 37,666.18

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

2,700.000 NHDZ Local 22.784200 0.00 108.00 1.04 61,408.301.000000

Base 22.784200 0.00 108.00 1.04 61,408.30

14170T101 Total

207.40 2.870.007,670.000 Local 169,055.07

Base 0.00 207.40 2.87 169,055.07

COMMON STOCK USD1.142339100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCARLISLE COS INC

450.000 NHHY Local 35.677800 0.00 9.00 0.28 16,045.731.000000

Base 35.677800 0.00 9.00 0.28 16,045.73

COMMON STOCK USD.5143130102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCARMAX INC

440.000 NHDM Local 21.343600 0.00 8.80 0.16 9,382.221.000000

Base 21.343600 0.00 8.80 0.16 9,382.22

UNIT USD.01143658300 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCARNIVAL CORP

990.000 NHDM Local 34.710400 0.00 19.80 0.59 34,342.911.000000

Base 34.710400 0.00 19.80 0.59 34,342.91
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,410.000 NHHY Local 34.689700 0.00 48.20 1.42 83,552.561.000000

Base 34.689700 0.00 48.20 1.42 83,552.56

143658300 Total

68.00 2.010.003,400.000 Local 117,895.47

Base 0.00 68.00 2.01 117,895.47

COMMON STOCK USD1.149123101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCATERPILLAR INC

1,410.000 NHDM Local 68.695800 0.00 28.20 1.64 96,831.241.000000

Base 68.695800 0.00 28.20 1.64 96,831.24

COMMON STOCK USD.01151020104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCELGENE CORP

790.000 NHDM Local 54.263000 0.00 15.80 0.73 42,851.241.000000

Base 54.263000 0.00 15.80 0.73 42,851.24

COMMON STOCK USD.0115189T107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCENTERPOINT ENERGY INC

1,930.000 NHDM Local 14.414100 0.00 38.60 0.48 27,780.131.000000

Base 14.414100 0.00 38.60 0.48 27,780.13

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,150.000 NHHY Local 14.402700 0.00 63.00 0.77 45,304.741.000000

Base 14.402700 0.00 63.00 0.77 45,304.74

15189T107 Total

101.60 1.250.005,080.000 Local 73,084.87

Base 0.00 101.60 1.25 73,084.87

COMMON STOCK USD.01153435102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCENTRAL EURO DISTRIBUTION CP

560.000 NHHY Local 26.924300 0.00 11.20 0.26 15,066.151.000000

Base 26.924300 0.00 11.20 0.26 15,066.15
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COMMON STOCK USD1.156700106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCENTURYLINK INC

360.000 NHDM Local 35.782900 0.00 7.20 0.22 12,874.421.000000

Base 35.782900 0.00 7.20 0.22 12,874.42

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,400.000 NHHY Local 35.799200 0.00 48.00 1.46 85,868.621.000000

Base 35.799200 0.00 48.00 1.46 85,868.62

156700106 Total

55.20 1.680.002,760.000 Local 98,743.04

Base 0.00 55.20 1.68 98,743.04

COMMON STOCK USD.01156708109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCEPHALON INC

80.000 NHDM Local 61.251300 0.00 1.60 0.09 4,898.411.000000

Base 61.251300 0.00 1.60 0.09 4,898.41

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHY Local 61.361700 0.00 12.00 0.63 36,804.391.000000

Base 61.361700 0.00 12.00 0.63 36,804.39

156708109 Total

13.60 0.720.00680.000 Local 41,702.80

Base 0.00 13.60 0.72 41,702.80

COMMON STOCK USD.01156782104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCERNER CORP

130.000 NHDM Local 76.892700 0.00 2.60 0.17 9,993.281.000000

Base 76.892700 0.00 2.60 0.17 9,993.28

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

2,100.000 NHDZ Local 74.685400 0.00 84.00 2.66 156,752.681.000000

Base 74.685400 0.00 84.00 2.66 156,752.68
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156782104 Total

86.60 2.830.002,230.000 Local 166,745.96

Base 0.00 86.60 2.83 166,745.96

COMMON STOCK USD.01159864107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHARLES RIVER LABORATORIES

400.000 NHHY Local 35.076700 0.00 8.00 0.24 14,022.441.000000

Base 35.076700 0.00 8.00 0.24 14,022.44

COMMON STOCK USD.01165167107 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYCHESAPEAKE ENERGY CORP

54,491.000 NHEZ Local 20.816800 0.00 1,089.82 19.18 1,133,219.251.000000

Base 20.816800 0.00 1,089.82 19.18 1,133,219.25

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,310.000 NHDM Local 21.203200 0.00 26.20 0.47 27,749.521.000000

Base 21.203200 0.00 26.20 0.47 27,749.52

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,420.000 NHHY Local 21.181900 0.00 128.40 2.30 135,857.101.000000

Base 21.181900 0.00 128.40 2.30 135,857.10

165167107 Total

1,244.42 21.950.0062,221.000 Local 1,296,825.87

Base 0.00 1,244.42 21.95 1,296,825.87

COMMON STOCK USD.75166764100 01 Jul 2010 07 Jul 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHCHEVRON CORP

15,872.000 NHEZ Local 67.416800 0.00 634.88 18.08 1,069,386.491.000000

Base 67.416800 0.00 634.88 18.08 1,069,386.49

15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDM Local 72.216700 0.00 24.00 1.46 86,634.581.000000

Base 72.216700 0.00 24.00 1.46 86,634.58
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,060.000 NHDM Local 74.775700 0.00 81.20 5.14 303,503.001.000000

Base 74.775700 0.00 81.20 5.14 303,503.00

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

16,720.000 NHHY Local 74.769600 0.00 334.40 21.13 1,249,792.181.000000

Base 74.769600 0.00 334.40 21.13 1,249,792.18

166764100 Total

1,074.48 45.810.0037,852.000 Local 2,709,316.25

Base 0.00 1,074.48 45.81 2,709,316.25

NY REG SHRS EUR.01167250109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHICAGO BRIDGE + IRON NY SHR

480.000 NHHY Local 21.618800 0.00 9.60 0.18 10,367.241.000000

Base 21.618800 0.00 9.60 0.18 10,367.24

REIT USD.0116934Q109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHIMERA INVESTMENT CORP

5,040.000 NHHY Local 3.870600 0.00 100.80 0.33 19,406.691.000000

Base 3.870600 0.00 100.80 0.33 19,406.69

COMMON STOCK USD.01169656105 10 Sep 2010 15 Sep 2010 USD/DTC 0.05BNY CONVERGEX LJRCHIPOTLE MEXICAN GRILL INC

790.000 NHIB Local 164.464300 0.00 39.50 2.20 129,885.101.000000

Base 164.464300 0.00 39.50 2.20 129,885.10

14 Sep 2010 17 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

950.000 NHIB Local 167.927500 0.00 9.50 2.70 159,518.931.000000

Base 167.927500 0.00 9.50 2.70 159,518.93

29 Sep 2010 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

910.000 NHIB Local 175.564100 0.00 9.10 2.71 159,751.521.000000

Base 175.564100 0.00 9.10 2.71 159,751.52
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169656105 Total

58.10 7.610.002,650.000 Local 449,155.55

Base 0.00 58.10 7.61 449,155.55

COMMON STOCK USD.01169905106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHOICE HOTELS INTL INC

210.000 NHHY Local 34.355200 0.00 4.20 0.13 7,210.261.000000

Base 34.355200 0.00 4.20 0.13 7,210.26

COMMON STOCK USD1.171232101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHUBB CORP

1,480.000 NHDM Local 52.958900 0.00 29.60 1.33 78,348.241.000000

Base 52.958900 0.00 29.60 1.33 78,348.24

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,870.000 NHHY Local 52.956900 0.00 57.40 2.57 151,926.331.000000

Base 52.956900 0.00 57.40 2.57 151,926.33

171232101 Total

87.00 3.900.004,350.000 Local 230,274.57

Base 0.00 87.00 3.90 230,274.57

COMMON STOCK USD1.171340102 23 Aug 2010 26 Aug 2010 USD/DTC 0.04HEEVERS &CO. INC.CHURCH + DWIGHT CO INC

33,300.000 NHDZ Local 60.887000 0.00 1,332.00 34.27 2,026,170.831.000000

Base 60.887000 0.00 1,332.00 34.27 2,026,170.83

COMMON STOCK USD2.172062101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCINCINNATI FINANCIAL CORP

230.000 NHDM Local 27.990500 0.00 4.60 0.11 6,433.111.000000

Base 27.990500 0.00 4.60 0.11 6,433.11

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,160.000 NHHY Local 27.975300 0.00 23.20 0.55 32,427.601.000000

Base 27.975300 0.00 23.20 0.55 32,427.60
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172062101 Total

27.80 0.660.001,390.000 Local 38,860.71

Base 0.00 27.80 0.66 38,860.71

COMMON STOCK17243V102 06 Jul 2010 09 Jul 2010 USD/DTC 0.03GARDNER RICH & COCINEMARK HOLDINGS INC

5,100.000 NHHO Local 13.592300 0.00 153.00 1.18 69,166.551.000000

Base 13.592300 0.00 153.00 1.18 69,166.55

02 Jul 2010 08 Jul 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,500.000 NHHO Local 12.971700 0.00 300.00 1.65 96,986.101.000000

Base 12.971700 0.00 300.00 1.65 96,986.10

17243V102 Total

453.00 2.830.0012,600.000 Local 166,152.65

Base 0.00 453.00 2.83 166,152.65

COMMON STOCK17275R102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCISCO SYSTEMS INC

8,450.000 NHDM Local 23.383900 0.00 169.00 3.34 197,421.621.000000

Base 23.383900 0.00 169.00 3.34 197,421.62

COMMON STOCK NPV172908105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCINTAS CORP

180.000 NHDM Local 26.300800 0.00 3.60 0.09 4,730.451.000000

Base 26.300800 0.00 3.60 0.09 4,730.45

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,060.000 NHHY Local 26.276600 0.00 21.20 0.48 27,831.521.000000

Base 26.276600 0.00 21.20 0.48 27,831.52

172908105 Total

24.80 0.570.001,240.000 Local 32,561.97

Base 0.00 24.80 0.57 32,561.97
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COMMON STOCK USD.01172967101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCITIGROUP INC

45,580.000 NHDM Local 4.188700 0.00 911.60 3.23 190,006.121.000000

Base 4.188700 0.00 911.60 3.23 190,006.12

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

186,020.000 NHHY Local 4.187700 0.00 3,720.40 13.17 775,262.381.000000

Base 4.187700 0.00 3,720.40 13.17 775,262.38

172967101 Total

4,632.00 16.400.00231,600.000 Local 965,268.50

Base 0.00 4,632.00 16.40 965,268.50

COMMON STOCK177376100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCITRIX SYSTEMS INC

130.000 NHDM Local 48.083800 0.00 2.60 0.11 6,248.181.000000

Base 48.083800 0.00 2.60 0.11 6,248.18

08 Sep 2010 13 Sep 2010 USD/DTC 0.04PACIFIC AMERICAN SECURITIES, LLC

21,600.000 NHDG Local 63.718900 0.00 756.00 23.26 1,375,548.981.000000

Base 63.718900 0.00 756.00 23.26 1,375,548.98

177376100 Total

758.60 23.370.0021,730.000 Local 1,381,797.16

Base 0.00 758.60 23.37 1,381,797.16

COMMON STOCK USD1.178566105 01 Jul 2010 07 Jul 2010 USD/DTC 0.03GARDNER RICH & COCITY NATIONAL CORP

2,520.000 NHIB Local 50.869200 0.00 75.60 2.17 128,112.611.000000

Base 50.869200 0.00 75.60 2.17 128,112.61

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

720.000 NHHY Local 57.341700 0.00 14.40 0.70 41,270.921.000000

Base 57.341700 0.00 14.40 0.70 41,270.92
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178566105 Total

90.00 2.870.003,240.000 Local 169,383.53

Base 0.00 90.00 2.87 169,383.53

COMMON STOCK USD.0118451C109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCLEAR CHANNEL OUTDOOR CL A

280.000 NHHY Local 11.697300 0.00 5.60 0.06 3,269.581.000000

Base 11.697300 0.00 5.60 0.06 3,269.58

COMMON STOCK18538Q105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCLEARWIRE CORP CLASS A

3,910.000 NHHY Local 6.874000 0.00 78.20 0.46 26,798.681.000000

Base 6.874000 0.00 78.20 0.46 26,798.68

COMMON STOCK18683K101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCLIFFS NATURAL RESOURCES INC

50.000 NHDM Local 55.588400 0.00 1.00 0.05 2,778.371.000000

Base 55.588400 0.00 1.00 0.05 2,778.37

COMMON STOCK USD1.189054109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCLOROX COMPANY

210.000 NHDM Local 66.196000 0.00 4.20 0.24 13,896.721.000000

Base 66.196000 0.00 4.20 0.24 13,896.72

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

70.000 NHHY Local 66.172900 0.00 1.40 0.08 4,630.621.000000

Base 66.172900 0.00 1.40 0.08 4,630.62

189054109 Total

5.60 0.320.00280.000 Local 18,527.34

Base 0.00 5.60 0.32 18,527.34

COMMON STOCK USD.0118911Q102 18 Aug 2010 23 Aug 2010 USD/DTC 0.03HEEVERS &CO. INC.CLOUD PEAK ENERGY INC

3,800.000 NHHO Local 16.541500 0.00 114.00 1.07 62,742.631.000000

Base 16.541500 0.00 114.00 1.07 62,742.63
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COMMON STOCK USD.01189754104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOACH INC

1,320.000 NHDM Local 37.331100 0.00 26.40 0.84 49,249.811.000000

Base 37.331100 0.00 26.40 0.84 49,249.81

COMMON STOCK USD.0119075F106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOBALT INTERNATIONAL ENERGY

600.000 NHHY Local 8.995000 0.00 12.00 0.10 5,384.901.000000

Base 8.995000 0.00 12.00 0.10 5,384.90

COMMON STOCK USD.25191216100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOCA COLA CO/THE

4,570.000 NHDM Local 54.946800 0.00 91.40 4.25 251,011.231.000000

Base 54.946800 0.00 91.40 4.25 251,011.23

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,700.000 NHHY Local 54.941900 0.00 94.00 4.37 258,128.561.000000

Base 54.941900 0.00 94.00 4.37 258,128.56

191216100 Total

185.40 8.620.009,270.000 Local 509,139.79

Base 0.00 185.40 8.62 509,139.79

COMMON STOCK USD1.0191219104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOCA COLA ENTERPRISES

70.000 NHDM Local 28.740000 0.00 1.40 0.04 2,010.361.000000

Base 28.740000 0.00 1.40 0.04 2,010.36

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

980.000 NHHY Local 28.764700 0.00 19.60 0.48 28,169.331.000000

Base 28.764700 0.00 19.60 0.48 28,169.33

191219104 Total

21.00 0.520.001,050.000 Local 30,179.69

Base 0.00 21.00 0.52 30,179.69



Prepared by State StreetPage 869

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01192446102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOGNIZANT TECH SOLUTIONS A

1,170.000 NHDM Local 54.844600 0.00 23.40 1.09 64,143.691.000000

Base 54.844600 0.00 23.40 1.09 64,143.69

COMMON STOCK19259P300 14 Sep 2010 17 Sep 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)COINSTAR INC

3,640.000 NHIB Local 41.146200 0.00 109.20 2.54 149,660.431.000000

Base 41.146200 0.00 109.20 2.54 149,660.43

COMMON STOCK USD1.194162103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOLGATE PALMOLIVE CO

1,240.000 NHDM Local 83.850900 0.00 24.80 1.76 103,948.561.000000

Base 83.850900 0.00 24.80 1.76 103,948.56

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

950.000 NHHY Local 83.815600 0.00 19.00 1.35 79,604.471.000000

Base 83.815600 0.00 19.00 1.35 79,604.47

02 Aug 2010 05 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

8,012.000 NHEZ Local 78.342600 0.00 320.48 10.61 627,349.821.000000

Base 78.342600 0.00 320.48 10.61 627,349.82

194162103 Total

364.28 13.720.0010,202.000 Local 810,902.85

Base 0.00 364.28 13.72 810,902.85

COMMON STOCK USD1.20030N101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMCAST CORP CLASS A

6,850.000 NHDM Local 19.221500 0.00 137.00 2.23 131,528.051.000000

Base 19.221500 0.00 137.00 2.23 131,528.05

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

24,740.000 NHHY Local 19.214700 0.00 494.80 8.04 474,868.841.000000

Base 19.214700 0.00 494.80 8.04 474,868.84
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20030N101 Total

631.80 10.270.0031,590.000 Local 606,396.89

Base 0.00 631.80 10.27 606,396.89

COMMON STOCK USD5.200340107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMERICA INC

180.000 NHDM Local 39.212500 0.00 3.60 0.12 7,054.531.000000

Base 39.212500 0.00 3.60 0.12 7,054.53

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,400.000 NHHY Local 39.148500 0.00 28.00 0.93 54,778.971.000000

Base 39.148500 0.00 28.00 0.93 54,778.97

200340107 Total

31.60 1.050.001,580.000 Local 61,833.50

Base 0.00 31.60 1.05 61,833.50

COMMON STOCK USD5.200525103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMMERCE BANCSHARES INC

580.000 NHHY Local 39.499800 0.00 11.60 0.39 22,897.891.000000

Base 39.499800 0.00 11.60 0.39 22,897.89

COMMON STOCK USD.01201723103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMMERCIAL METALS CO

910.000 NHHY Local 14.258400 0.00 18.20 0.22 12,956.721.000000

Base 14.258400 0.00 18.20 0.22 12,956.72

REIT USD.01203233101 19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL SCOMMONWEALTH REIT

0.500 NHHY Local 24.040000 0.00 0.00 0.00 12.021.000000

Base 24.040000 0.00 0.00 0.00 12.02

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

520.000 NHHY Local 25.344800 0.00 10.40 0.23 13,168.671.000000

Base 25.344800 0.00 10.40 0.23 13,168.67
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203233101 Total

10.40 0.230.00520.500 Local 13,180.69

Base 0.00 10.40 0.23 13,180.69

COMMON STOCK USD.01203372107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMMSCOPE INC

880.000 NHHY Local 26.747700 0.00 17.60 0.40 23,519.981.000000

Base 26.747700 0.00 17.60 0.40 23,519.98

COMMON STOCK USD.01203668108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMMUNITY HEALTH SYSTEMS INC

240.000 NHHY Local 31.869400 0.00 4.80 0.13 7,643.731.000000

Base 31.869400 0.00 4.80 0.13 7,643.73

28 Sep 2010 OPEN USD/DTC 0.03HEEVERS &CO. INC.

8,650.000 NHIB Local 30.454900 0.00 259.50 4.45 263,170.941.000000

Base 30.454900 0.00 259.50 4.45 263,170.94

29 Sep 2010 OPEN USD/DTC 0.03HEEVERS &CO. INC.

990.000 NHIB Local 30.425400 0.00 29.70 0.51 30,090.941.000000

Base 30.425400 0.00 29.70 0.51 30,090.94

203668108 Total

294.00 5.090.009,880.000 Local 300,905.61

Base 0.00 294.00 5.09 300,905.61

COMMON STOCK USD1.205363104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMPUTER SCIENCES CORP

140.000 NHDM Local 46.688200 0.00 2.80 0.12 6,533.431.000000

Base 46.688200 0.00 2.80 0.12 6,533.43

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,230.000 NHHY Local 46.613100 0.00 24.60 0.97 57,308.541.000000

Base 46.613100 0.00 24.60 0.97 57,308.54
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205363104 Total

27.40 1.090.001,370.000 Local 63,841.97

Base 0.00 27.40 1.09 63,841.97

COMMON STOCK USD.01205638109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMPUWARE CORP

720.000 NHDM Local 8.159600 0.00 14.40 0.10 5,860.411.000000

Base 8.159600 0.00 14.40 0.10 5,860.41

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

790.000 NHHY Local 8.149700 0.00 15.80 0.11 6,422.351.000000

Base 8.149700 0.00 15.80 0.11 6,422.35

205638109 Total

30.20 0.210.001,510.000 Local 12,282.76

Base 0.00 30.20 0.21 12,282.76

COMMON STOCK USD.5205768203 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMSTOCK RESOURCES INC

380.000 NHHY Local 26.052000 0.00 7.60 0.17 9,891.991.000000

Base 26.052000 0.00 7.60 0.17 9,891.99

13 Aug 2010 18 Aug 2010 USD/DTC 0.04JOHNSON RICE + CO

8,416.000 NHEX Local 22.059200 0.00 336.64 3.14 185,310.451.000000

Base 22.059200 0.00 336.64 3.14 185,310.45

16 Aug 2010 19 Aug 2010 USD/DTC 0.04JOHNSON RICE + CO

5,833.000 NHEX Local 21.884300 0.00 233.32 2.16 127,415.641.000000

Base 21.884300 0.00 233.32 2.16 127,415.64

205768203 Total

577.56 5.470.0014,629.000 Local 322,618.08

Base 0.00 577.56 5.47 322,618.08
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COMMON STOCK USD5.205887102 19 Jul 2010 22 Jul 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.CONAGRA FOODS INC

51,500.000 NHDF Local 23.805000 0.00 386.25 20.72 1,225,550.531.000000

Base 23.805000 0.00 386.25 20.72 1,225,550.53

19 Jul 2010 22 Jul 2010 USD/DTC 0.02LIQUIDNETINC

11,200.000 NHDF Local 23.825000 0.00 168.00 4.51 266,667.491.000000

Base 23.825000 0.00 168.00 4.51 266,667.49

21 Jul 2010 26 Jul 2010 USD/DTC 0.02LIQUIDNETINC

9,600.000 NHDF Local 23.955000 0.00 144.00 3.89 229,820.111.000000

Base 23.955000 0.00 144.00 3.89 229,820.11

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

590.000 NHDM Local 24.091000 0.00 11.80 0.25 14,201.641.000000

Base 24.091000 0.00 11.80 0.25 14,201.64

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,280.000 NHHY Local 24.112300 0.00 85.60 1.75 103,113.291.000000

Base 24.112300 0.00 85.60 1.75 103,113.29

205887102 Total

795.65 31.120.0077,170.000 Local 1,839,353.06

Base 0.00 795.65 31.12 1,839,353.06

COMMON STOCK205944101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCON WAY INC

390.000 NHHY Local 34.973500 0.00 7.80 0.24 13,631.631.000000

Base 34.973500 0.00 7.80 0.24 13,631.63

COMMON STOCK206708109 27 Jul 2010 30 Jul 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCONCUR TECHNOLOGIES INC

9,352.000 NHDZ Local 47.542500 0.00 374.08 7.52 444,235.861.000000

Base 47.542500 0.00 374.08 7.52 444,235.86
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29 Jul 2010 03 Aug 2010 USD/DTC 0.02LIQUIDNETINC

4,573.000 NHDZ Local 45.285000 0.00 91.46 3.50 206,993.351.000000

Base 45.285000 0.00 91.46 3.50 206,993.35

29 Jul 2010 03 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

18,338.000 NHDZ Local 45.986000 0.00 733.52 14.26 842,543.491.000000

Base 45.986000 0.00 733.52 14.26 842,543.49

28 Jul 2010 02 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,883.000 NHDZ Local 46.760800 0.00 315.32 6.23 368,293.841.000000

Base 46.760800 0.00 315.32 6.23 368,293.84

30 Jul 2010 04 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,754.000 NHDZ Local 45.615500 0.00 70.16 1.36 79,938.071.000000

Base 45.615500 0.00 70.16 1.36 79,938.07

206708109 Total

1,584.54 32.870.0041,900.000 Local 1,942,004.61

Base 0.00 1,584.54 32.87 1,942,004.61

COMMON STOCK USD.0120825C104 01 Jul 2010 07 Jul 2010 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHCONOCOPHILLIPS

24,700.000 NHDF Local 48.753000 0.00 123.50 20.35 1,204,055.251.000000

Base 48.753000 0.00 123.50 20.35 1,204,055.25

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,770.000 NHDM Local 54.579000 0.00 75.40 3.48 205,683.951.000000

Base 54.579000 0.00 75.40 3.48 205,683.95

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

8,070.000 NHHY Local 54.572600 0.00 161.40 7.45 440,232.031.000000

Base 54.572600 0.00 161.40 7.45 440,232.03
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20825C104 Total

360.30 31.280.0036,540.000 Local 1,849,971.23

Base 0.00 360.30 31.28 1,849,971.23

COMMON STOCK USD.0120854P109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSOL ENERGY INC

10.000 NHDM Local 38.670000 0.00 0.20 0.01 386.491.000000

Base 38.670000 0.00 0.20 0.01 386.49

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

980.000 NHHY Local 38.344100 0.00 19.60 0.64 37,556.981.000000

Base 38.344100 0.00 19.60 0.64 37,556.98

20854P109 Total

19.80 0.650.00990.000 Local 37,943.47

Base 0.00 19.80 0.65 37,943.47

COMMON STOCK USD.1209115104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSOLIDATED EDISON INC

420.000 NHDM Local 46.770100 0.00 8.40 0.34 19,634.701.000000

Base 46.770100 0.00 8.40 0.34 19,634.70

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,830.000 NHHY Local 46.777700 0.00 56.60 2.24 132,322.051.000000

Base 46.777700 0.00 56.60 2.24 132,322.05

209115104 Total

65.00 2.580.003,250.000 Local 151,956.75

Base 0.00 65.00 2.58 151,956.75

COMMON STOCK USD.0121036P108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSTELLATION BRANDS INC A

830.000 NHDM Local 17.173000 0.00 16.60 0.25 14,236.741.000000

Base 17.173000 0.00 16.60 0.25 14,236.74
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,470.000 NHHY Local 17.180200 0.00 29.40 0.43 25,225.061.000000

Base 17.180200 0.00 29.40 0.43 25,225.06

21036P108 Total

46.00 0.680.002,300.000 Local 39,461.80

Base 0.00 46.00 0.68 39,461.80

COMMON STOCK NPV210371100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSTELLATION ENERGY GROUP

390.000 NHDM Local 34.745500 0.00 7.80 0.23 13,542.721.000000

Base 34.745500 0.00 7.80 0.23 13,542.72

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,470.000 NHHY Local 34.731000 0.00 29.40 0.87 51,024.301.000000

Base 34.731000 0.00 29.40 0.87 51,024.30

210371100 Total

37.20 1.100.001,860.000 Local 64,567.02

Base 0.00 37.20 1.10 64,567.02

COMMON STOCK USD.01212015101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONTINENTAL RESOURCES INC/OK

330.000 NHHY Local 45.423100 0.00 6.60 0.26 14,982.761.000000

Base 45.423100 0.00 6.60 0.26 14,982.76

COMMON STOCK NPV212485106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONVERGYS CORP

800.000 NHHY Local 10.916300 0.00 16.00 0.15 8,716.891.000000

Base 10.916300 0.00 16.00 0.15 8,716.89

COMMON STOCK USD.1216648402 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOOPER COS INC/THE

290.000 NHHY Local 39.415800 0.00 5.80 0.20 11,424.581.000000

Base 39.415800 0.00 5.80 0.20 11,424.58
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04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,040.000 NHEU Local 40.525200 0.00 20.80 0.71 42,124.701.000000

Base 40.525200 0.00 20.80 0.71 42,124.70

216648402 Total

26.60 0.910.001,330.000 Local 53,549.28

Base 0.00 26.60 0.91 53,549.28

COMMON STOCK USD1.21871D103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCORELOGIC INC

1,650.000 NHHY Local 19.911100 0.00 33.00 0.56 32,819.761.000000

Base 19.911100 0.00 33.00 0.56 32,819.76

COMMON STOCK USD.01219023108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCORN PRODUCTS INTL INC

600.000 NHHY Local 34.503400 0.00 12.00 0.35 20,689.691.000000

Base 34.503400 0.00 12.00 0.35 20,689.69

COMMON STOCK219141108 11 Aug 2010 19 Aug 2010 USD/DTCMERGER NON CASHCORNELL COMPANIES INC

2,740.000 NHHZ Local 16.193248 0.00 0.00 0.00 44,369.501.000000

Base 16.193248 0.00 0.00 0.00 44,369.50

COMMON STOCK USD.5219350105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCORNING INC

2,390.000 NHDM Local 18.033100 0.00 47.80 0.73 43,050.581.000000

Base 18.033100 0.00 47.80 0.73 43,050.58

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

12,010.000 NHHY Local 18.035000 0.00 240.20 3.67 216,356.481.000000

Base 18.035000 0.00 240.20 3.67 216,356.48

219350105 Total

288.00 4.400.0014,400.000 Local 259,407.06

Base 0.00 288.00 4.40 259,407.06
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REIT USD.0122002T108 24 Sep 2010 29 Sep 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCCORPORATE OFFICE PROPERTIES

7,680.000 NHDU Local 37.030900 0.00 38.40 4.81 284,354.101.000000

Base 37.030900 0.00 38.40 4.81 284,354.10

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,030.000 NHHY Local 39.323100 0.00 20.60 0.69 40,481.501.000000

Base 39.323100 0.00 20.60 0.69 40,481.50

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

154.000 NHEX Local 36.680000 0.00 3.08 0.10 5,645.541.000000

Base 36.680000 0.00 3.08 0.10 5,645.54

23 Sep 2010 28 Sep 2010 USD/DTC 0.02LIQUIDNETINC

2,232.000 NHDU Local 37.233800 0.00 37.27 1.41 83,067.161.000000

Base 37.233800 0.00 37.27 1.41 83,067.16

24 Sep 2010 29 Sep 2010 USD/DTC 0.02LIQUIDNETINC

3,056.000 NHDU Local 37.079700 0.00 51.04 1.92 113,262.601.000000

Base 37.079700 0.00 51.04 1.92 113,262.60

23 Sep 2010 29 Sep 2010 USD/DTC1 STIFEL NICOLAUS + CO INC

2,758.000 NHDU Local 37.467900 0.00 0.00 84.49 103,251.981.000000

Base 37.467900 0.00 0.00 84.49 103,251.98

22002T108 Total

150.39 93.420.0016,910.000 Local 630,062.88

Base 0.00 150.39 93.42 630,062.88

COMMON STOCK USD.0122025Y407 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCORRECTIONS CORP OF AMERICA

750.000 NHHY Local 19.721300 0.00 15.00 0.25 14,775.731.000000

Base 19.721300 0.00 15.00 0.25 14,775.73
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COMMON STOCK221006109 23 Sep 2010 28 Sep 2010 USD/DTC 0.03PULSE TRADING LLCCORVEL CORP

1,725.000 NHDY Local 42.669900 0.00 51.75 1.25 73,552.581.000000

Base 42.669900 0.00 51.75 1.25 73,552.58

24 Sep 2010 29 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

5,655.000 NHDY Local 42.746000 0.00 169.65 4.09 241,554.891.000000

Base 42.746000 0.00 169.65 4.09 241,554.89

221006109 Total

221.40 5.340.007,380.000 Local 315,107.47

Base 0.00 221.40 5.34 315,107.47

COMMON STOCK22160K105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOSTCO WHOLESALE CORP

420.000 NHDM Local 56.604600 0.00 8.40 0.41 23,765.121.000000

Base 56.604600 0.00 8.40 0.41 23,765.12

REIT USD1.222795106 27 Jul 2010 27 Jul 2010 USD/DTCSALE OF FRACTIONAL SCOUSINS PROPERTIES INC

0.414 NHHZ Local 6.304347 0.00 0.00 0.00 2.611.000000

Base 6.304347 0.00 0.00 0.00 2.61

27 Sep 2010 27 Sep 2010 USD/DTCSALE OF FRACTIONAL S

0.926 NHHZ Local 5.853131 0.00 0.00 0.00 5.421.000000

Base 5.853131 0.00 0.00 0.00 5.42

222795106 Total

0.00 0.000.001.340 Local 8.03

Base 0.00 0.00 0.00 8.03

COMMON STOCK USD.122282E102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOVANTA HOLDING CORP

980.000 NHHY Local 15.450000 0.00 19.60 0.26 15,121.141.000000

Base 15.450000 0.00 19.60 0.26 15,121.14
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COMMON STOCK USD.01222862104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOVENTRY HEALTH CARE INC

210.000 NHDM Local 19.244600 0.00 4.20 0.07 4,037.101.000000

Base 19.244600 0.00 4.20 0.07 4,037.10

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,180.000 NHHY Local 19.212800 0.00 23.60 0.39 22,647.111.000000

Base 19.212800 0.00 23.60 0.39 22,647.11

222862104 Total

27.80 0.460.001,390.000 Local 26,684.21

Base 0.00 27.80 0.46 26,684.21

COMMON STOCK USD1.224399105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCRANE CO

400.000 NHHY Local 35.811100 0.00 8.00 0.25 14,316.191.000000

Base 35.811100 0.00 8.00 0.25 14,316.19

20 Sep 2010 23 Sep 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

2,850.000 NHDX Local 37.934400 0.00 85.50 1.83 108,025.711.000000

Base 37.934400 0.00 85.50 1.83 108,025.71

21 Sep 2010 24 Sep 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

5,300.000 NHDX Local 38.160000 0.00 159.00 3.42 202,085.581.000000

Base 38.160000 0.00 159.00 3.42 202,085.58

22 Sep 2010 27 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

1,150.000 NHDX Local 37.673900 0.00 23.00 0.74 43,301.251.000000

Base 37.673900 0.00 23.00 0.74 43,301.25

224399105 Total

275.50 6.240.009,700.000 Local 367,728.73

Base 0.00 275.50 6.24 367,728.73
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COMMON STOCK225447101 02 Sep 2010 08 Sep 2010 USD/DTC 0.02PERSHING LLCCREE INC

3,100.000 NHEY Local 55.331600 0.00 62.00 2.90 171,463.061.000000

Base 55.331600 0.00 62.00 2.90 171,463.06

COMMON STOCK USD.01229899109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCULLEN/FROST BANKERS INC

420.000 NHHY Local 53.753300 0.00 8.40 0.39 22,567.601.000000

Base 53.753300 0.00 8.40 0.39 22,567.60

COMMON STOCK USD2.5231021106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCUMMINS INC

420.000 NHDM Local 80.118600 0.00 8.40 0.57 33,640.841.000000

Base 80.118600 0.00 8.40 0.57 33,640.84

COMMON STOCK USD.01232820100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCYTEC INDUSTRIES INC

790.000 NHHY Local 51.482300 0.00 15.80 0.69 40,654.531.000000

Base 51.482300 0.00 15.80 0.69 40,654.53

COMMON STOCK USD.01233293109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDPL INC

1,050.000 NHHY Local 26.432000 0.00 21.00 0.47 27,732.131.000000

Base 26.432000 0.00 21.00 0.47 27,732.13

COMMON STOCK USD.0123331A109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDR HORTON INC

490.000 NHDM Local 11.220800 0.00 9.80 0.10 5,488.291.000000

Base 11.220800 0.00 9.80 0.10 5,488.29

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,230.000 NHHY Local 11.224700 0.00 44.60 0.43 24,986.051.000000

Base 11.224700 0.00 44.60 0.43 24,986.05

23331A109 Total

54.40 0.530.002,720.000 Local 30,474.34

Base 0.00 54.40 0.53 30,474.34
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COMMON STOCK NPV233331107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDTE ENERGY COMPANY

70.000 NHDM Local 48.429300 0.00 1.40 0.06 3,388.591.000000

Base 48.429300 0.00 1.40 0.06 3,388.59

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,340.000 NHHY Local 48.400000 0.00 26.80 1.10 64,828.101.000000

Base 48.400000 0.00 26.80 1.10 64,828.10

233331107 Total

28.20 1.160.001,410.000 Local 68,216.69

Base 0.00 28.20 1.16 68,216.69

23399F925 21 Sep 2010 21 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTIONDLJ MERCHANT BANKING PART III

1,349,928.080 NHEL Local 1.000000 0.00 0.00 0.00 1,349,928.081.000000

Base 1.000000 0.00 0.00 0.00 1,349,928.08

COMMON STOCK USD.01235851102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDANAHER CORP

490.000 NHDM Local 38.587600 0.00 9.80 0.32 18,897.801.000000

Base 38.587600 0.00 9.80 0.32 18,897.80

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

310.000 NHHY Local 38.601200 0.00 6.20 0.21 11,959.961.000000

Base 38.601200 0.00 6.20 0.21 11,959.96

235851102 Total

16.00 0.530.00800.000 Local 30,857.76

Base 0.00 16.00 0.53 30,857.76

COMMON STOCK NPV237194105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDARDEN RESTAURANTS INC

160.000 NHDM Local 43.301900 0.00 3.20 0.12 6,924.981.000000

Base 43.301900 0.00 3.20 0.12 6,924.98
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COMMON STOCK23918K108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDAVITA INC

700.000 NHDM Local 62.002100 0.00 14.00 0.74 43,386.731.000000

Base 62.002100 0.00 14.00 0.74 43,386.73

COMMON STOCK USD.01242370104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDEAN FOODS CO

290.000 NHDM Local 11.731500 0.00 5.80 0.06 3,396.281.000000

Base 11.731500 0.00 5.80 0.06 3,396.28

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,450.000 NHHY Local 11.725200 0.00 29.00 0.29 16,972.251.000000

Base 11.725200 0.00 29.00 0.29 16,972.25

16 Aug 2010 19 Aug 2010 USD/DTC 0.04GARDNER RICH & CO

59,973.000 NHEZ Local 10.094500 0.00 2,398.92 10.23 602,988.301.000000

Base 10.094500 0.00 2,398.92 10.23 602,988.30

242370104 Total

2,433.72 10.580.0061,713.000 Local 623,356.83

Base 0.00 2,433.72 10.58 623,356.83

COMMON STOCK USD1.244199105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDEERE + CO

590.000 NHDM Local 64.471500 0.00 11.80 0.65 38,025.741.000000

Base 64.471500 0.00 11.80 0.65 38,025.74

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

190.000 NHHY Local 64.590500 0.00 3.80 0.21 12,268.191.000000

Base 64.590500 0.00 3.80 0.21 12,268.19

244199105 Total

15.60 0.860.00780.000 Local 50,293.93

Base 0.00 15.60 0.86 50,293.93
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COMMON STOCK USD.0124522P103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDEL MONTE FOODS CO

1,590.000 NHHY Local 13.997400 0.00 31.80 0.38 22,223.691.000000

Base 13.997400 0.00 31.80 0.38 22,223.69

COMMON STOCK USD.0124702R101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDELL INC

2,060.000 NHDM Local 13.765700 0.00 41.20 0.48 28,315.661.000000

Base 13.765700 0.00 41.20 0.48 28,315.66

COMMON STOCK247916208 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDENBURY RESOURCES INC

3,190.000 NHHY Local 15.376300 0.00 63.80 0.83 48,985.771.000000

Base 15.376300 0.00 63.80 0.83 48,985.77

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

5,400.000 NHDZ Local 14.823500 0.00 216.00 1.36 79,829.541.000000

Base 14.823500 0.00 216.00 1.36 79,829.54

247916208 Total

279.80 2.190.008,590.000 Local 128,815.31

Base 0.00 279.80 2.19 128,815.31

COMMON STOCK USD.01249030107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDENTSPLY INTERNATIONAL INC

1,000.000 NHDM Local 29.734500 0.00 20.00 0.51 29,713.991.000000

Base 29.734500 0.00 20.00 0.51 29,713.99

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,750.000 NHEU Local 31.674300 0.00 35.00 0.94 55,394.091.000000

Base 31.674300 0.00 35.00 0.94 55,394.09

249030107 Total

55.00 1.450.002,750.000 Local 85,108.08

Base 0.00 55.00 1.45 85,108.08
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REIT USD.1251591103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDEVELOPERS DIVERSIFIED RLTY

1,590.000 NHHY Local 11.052800 0.00 31.80 0.30 17,541.851.000000

Base 11.052800 0.00 31.80 0.30 17,541.85

COMMON STOCK USD.125179M103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDEVON ENERGY CORPORATION

940.000 NHDM Local 63.436700 0.00 18.80 1.01 59,610.691.000000

Base 63.436700 0.00 18.80 1.01 59,610.69

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,930.000 NHHY Local 63.357900 0.00 78.60 4.21 248,913.741.000000

Base 63.357900 0.00 78.60 4.21 248,913.74

25179M103 Total

97.40 5.220.004,870.000 Local 308,524.43

Base 0.00 97.40 5.22 308,524.43

COMMON STOCK USD.01251893103 07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & CODEVRY INC

2,800.000 NHEY Local 49.529500 0.00 56.00 2.34 138,624.261.000000

Base 49.529500 0.00 56.00 2.34 138,624.26

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

60.000 NHDM Local 55.852700 0.00 1.20 0.06 3,349.901.000000

Base 55.852700 0.00 1.20 0.06 3,349.90

14 Sep 2010 17 Sep 2010 USD/DTC 0.05SIGNAL HILL CAPITAL GROUP LLC

3,600.000 NHIB Local 42.500200 0.00 180.00 2.59 152,818.131.000000

Base 42.500200 0.00 180.00 2.59 152,818.13

27 Sep 2010 30 Sep 2010 USD/DTC 0.04GARDNER RICH & CO

29,800.000 NHDZ Local 45.643200 0.00 1,192.00 22.99 1,358,952.371.000000

Base 45.643200 0.00 1,192.00 22.99 1,358,952.37
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28 Sep 2010 OPEN USD/DTC 0.04GARDNER RICH & CO

20,000.000 NHDZ Local 45.737700 0.00 800.00 15.46 913,938.541.000000

Base 45.737700 0.00 800.00 15.46 913,938.54

251893103 Total

2,229.20 43.440.0056,260.000 Local 2,567,683.20

Base 0.00 2,229.20 43.44 2,567,683.20

COMMON STOCK252603105 27 Jul 2010 30 Jul 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.DIAMOND FOODS INC

700.000 NHHO Local 46.121300 0.00 28.00 0.55 32,256.361.000000

Base 46.121300 0.00 28.00 0.55 32,256.36

20 Aug 2010 25 Aug 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,600.000 NHHO Local 43.613000 0.00 64.00 1.18 69,715.621.000000

Base 43.613000 0.00 64.00 1.18 69,715.62

252603105 Total

92.00 1.730.002,300.000 Local 101,971.98

Base 0.00 92.00 1.73 101,971.98

COMMON STOCK USD.0125271C102 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYDIAMOND OFFSHORE DRILLING

22,263.000 NHEZ Local 63.380800 0.00 445.26 23.85 1,410,577.641.000000

Base 63.380800 0.00 445.26 23.85 1,410,577.64

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

480.000 NHDM Local 61.854600 0.00 9.60 0.51 29,680.101.000000

Base 61.854600 0.00 9.60 0.51 29,680.10

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

370.000 NHHY Local 62.030200 0.00 7.40 0.39 22,943.381.000000

Base 62.030200 0.00 7.40 0.39 22,943.38



Prepared by State StreetPage 887

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

25271C102 Total

462.26 24.750.0023,113.000 Local 1,463,201.12

Base 0.00 462.26 24.75 1,463,201.12

COMMON STOCK USD.01253393102 12 Jul 2010 15 Jul 2010 USD/DTC 0.02LIQUIDNETINCDICK S SPORTING GOODS INC

20,296.000 NHDZ Local 25.267100 0.00 405.92 8.67 512,406.471.000000

Base 25.267100 0.00 405.92 8.67 512,406.47

13 Jul 2010 16 Jul 2010 USD/DTC 0.02LIQUIDNETINC

37,913.000 NHDZ Local 25.462700 0.00 758.26 16.32 964,592.771.000000

Base 25.462700 0.00 758.26 16.32 964,592.77

14 Jul 2010 19 Jul 2010 USD/DTC 0.02LIQUIDNETINC

17,073.000 NHDZ Local 25.182600 0.00 341.46 7.27 429,593.801.000000

Base 25.182600 0.00 341.46 7.27 429,593.80

15 Jul 2010 20 Jul 2010 USD/DTC 0.02LIQUIDNETINC

11,795.000 NHDZ Local 25.176200 0.00 235.90 5.02 296,712.361.000000

Base 25.176200 0.00 235.90 5.02 296,712.36

16 Jul 2010 21 Jul 2010 USD/DTC 0.02LIQUIDNETINC

4,178.000 NHDZ Local 24.714800 0.00 83.56 1.75 103,173.121.000000

Base 24.714800 0.00 83.56 1.75 103,173.12

19 Jul 2010 22 Jul 2010 USD/DTC 0.02LIQUIDNETINC

37,545.000 NHDZ Local 24.462500 0.00 750.90 15.53 917,678.131.000000

Base 24.462500 0.00 750.90 15.53 917,678.13

30 Jul 2010 04 Aug 2010 USD/DTC 0.04MISCHLER FINANCIAL GROUP, INC-EQUIT

23,900.000 NHDZ Local 26.257300 0.00 956.00 10.61 626,582.861.000000

Base 26.257300 0.00 956.00 10.61 626,582.86



Prepared by State StreetPage 888

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

5,300.000 NHDZ Local 25.880700 0.00 212.00 2.32 136,953.391.000000

Base 25.880700 0.00 212.00 2.32 136,953.39

253393102 Total

3,744.00 67.490.00158,000.000 Local 3,987,692.90

Base 0.00 3,744.00 67.49 3,987,692.90

COMMON STOCK253651103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDIEBOLD INC

420.000 NHHY Local 30.289500 0.00 8.40 0.22 12,712.971.000000

Base 30.289500 0.00 8.40 0.22 12,712.97

REIT USD.01253868103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDIGITAL REALTY TRUST INC

70.000 NHHY Local 62.142900 0.00 1.40 0.08 4,348.521.000000

Base 62.142900 0.00 1.40 0.08 4,348.52

COMMON STOCK NPV254067101 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DILLARDS INC CL A

620.000 NHHZ Local 22.365200 0.00 12.40 0.24 13,853.781.000000

Base 22.365200 0.00 12.40 0.24 13,853.78

COMMON STOCK USD.01254687106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWALT DISNEY CO/THE

3,950.000 NHDM Local 34.158600 0.00 79.00 2.29 134,845.181.000000

Base 34.158600 0.00 79.00 2.29 134,845.18

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

17,220.000 NHHY Local 34.155000 0.00 344.40 9.94 587,794.761.000000

Base 34.155000 0.00 344.40 9.94 587,794.76

254687106 Total

423.40 12.230.0021,170.000 Local 722,639.94

Base 0.00 423.40 12.23 722,639.94
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COMMON STOCK USD.01254709108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDISCOVER FINANCIAL SERVICES

870.000 NHDM Local 15.352200 0.00 17.40 0.23 13,338.781.000000

Base 15.352200 0.00 17.40 0.23 13,338.78

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,340.000 NHHY Local 15.340000 0.00 86.80 1.13 66,487.671.000000

Base 15.340000 0.00 86.80 1.13 66,487.67

254709108 Total

104.20 1.360.005,210.000 Local 79,826.45

Base 0.00 104.20 1.36 79,826.45

COMMON STOCK USD.0125470F104 14 Jul 2010 19 Jul 2010 USD/DTC 0.02LIQUIDNETINCDISCOVERY COMMUNICATIONS A

6,658.000 NHDZ Local 36.651600 0.00 133.16 4.13 243,889.061.000000

Base 36.651600 0.00 133.16 4.13 243,889.06

15 Jul 2010 20 Jul 2010 USD/DTC 0.02LIQUIDNETINC

3,237.000 NHDZ Local 36.090400 0.00 64.74 1.98 116,757.901.000000

Base 36.090400 0.00 64.74 1.98 116,757.90

16 Jul 2010 21 Jul 2010 USD/DTC 0.02LIQUIDNETINC

1,850.000 NHDZ Local 35.089300 0.00 37.00 1.10 64,877.111.000000

Base 35.089300 0.00 37.00 1.10 64,877.11

19 Jul 2010 22 Jul 2010 USD/DTC 0.02LIQUIDNETINC

4,070.000 NHDZ Local 35.422200 0.00 81.40 2.44 144,084.511.000000

Base 35.422200 0.00 81.40 2.44 144,084.51

20 Jul 2010 23 Jul 2010 USD/DTC 0.02LIQUIDNETINC

4,624.000 NHDZ Local 35.270100 0.00 92.48 2.76 162,993.701.000000

Base 35.270100 0.00 92.48 2.76 162,993.70
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21 Jul 2010 26 Jul 2010 USD/DTC 0.02LIQUIDNETINC

1,850.000 NHDZ Local 35.256200 0.00 37.00 1.11 65,185.861.000000

Base 35.256200 0.00 37.00 1.11 65,185.86

22 Jul 2010 27 Jul 2010 USD/DTC 0.02LIQUIDNETINC

1,850.000 NHDZ Local 35.676700 0.00 37.00 1.12 65,963.781.000000

Base 35.676700 0.00 37.00 1.12 65,963.78

23 Jul 2010 28 Jul 2010 USD/DTC 0.02LIQUIDNETINC

1,850.000 NHDZ Local 36.507900 0.00 37.00 1.15 67,501.471.000000

Base 36.507900 0.00 37.00 1.15 67,501.47

26 Jul 2010 29 Jul 2010 USD/DTC 0.02LIQUIDNETINC

4,626.000 NHDZ Local 37.980700 0.00 92.52 2.97 175,603.231.000000

Base 37.980700 0.00 92.52 2.97 175,603.23

27 Jul 2010 30 Jul 2010 USD/DTC 0.02LIQUIDNETINC

2,775.000 NHDZ Local 38.063500 0.00 55.50 1.79 105,568.921.000000

Base 38.063500 0.00 55.50 1.79 105,568.92

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHDM Local 38.150200 0.00 7.80 0.26 14,870.521.000000

Base 38.150200 0.00 7.80 0.26 14,870.52

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

610.000 NHHY Local 38.122100 0.00 12.20 0.40 23,241.881.000000

Base 38.122100 0.00 12.20 0.40 23,241.88

28 Jul 2010 02 Aug 2010 USD/DTC 0.02LIQUIDNETINC

4,598.000 NHDZ Local 37.744100 0.00 91.96 2.94 173,452.471.000000

Base 37.744100 0.00 91.96 2.94 173,452.47

29 Jul 2010 03 Aug 2010 USD/DTC 0.02LIQUIDNETINC

5,518.000 NHDZ Local 37.980500 0.00 110.36 3.55 209,462.491.000000

Base 37.980500 0.00 110.36 3.55 209,462.49
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30 Jul 2010 04 Aug 2010 USD/DTC 0.02LIQUIDNETINC

31,837.000 NHDZ Local 38.235500 0.00 636.74 20.58 1,216,646.291.000000

Base 38.235500 0.00 636.74 20.58 1,216,646.29

02 Aug 2010 05 Aug 2010 USD/DTC 0.02LIQUIDNETINC

24,831.000 NHDZ Local 39.431000 0.00 496.62 16.55 978,597.991.000000

Base 39.431000 0.00 496.62 16.55 978,597.99

03 Aug 2010 06 Aug 2010 USD/DTC 0.02LIQUIDNETINC

8,226.000 NHDZ Local 38.407200 0.00 164.52 5.34 315,767.771.000000

Base 38.407200 0.00 164.52 5.34 315,767.77

25470F104 Total

2,188.00 70.170.00109,400.000 Local 4,144,464.95

Base 0.00 2,188.00 70.17 4,144,464.95

COMMON STOCK USD.0125470M109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDISH NETWORK CORP A

1,610.000 NHHY Local 20.057900 0.00 32.20 0.55 32,260.471.000000

Base 20.057900 0.00 32.20 0.55 32,260.47

COMMON STOCK USD.0125490A101 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.DIRECTV CLASS A

2,660.000 NHDM Local 35.672600 0.00 53.20 1.60 94,834.321.000000

Base 35.672600 0.00 53.20 1.60 94,834.32

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,790.000 NHDM Local 37.357200 0.00 35.80 1.14 66,832.451.000000

Base 37.357200 0.00 35.80 1.14 66,832.45

25490A101 Total

89.00 2.740.004,450.000 Local 161,666.77

Base 0.00 89.00 2.74 161,666.77
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COMMON STOCK NPV25746U109 01 Jul 2010 07 Jul 2010 USD/DTC 0.03GARDNER RICH & CODOMINION RESOURCES INC/VA

25,300.000 NHDF Local 39.032300 0.00 759.00 16.69 986,741.501.000000

Base 39.032300 0.00 759.00 16.69 986,741.50

08 Jul 2010 13 Jul 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

20,000.000 NHDF Local 40.355000 0.00 150.00 13.64 806,936.361.000000

Base 40.355000 0.00 150.00 13.64 806,936.36

15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.

5,690.000 NHDM Local 41.246500 0.00 113.80 3.97 234,574.821.000000

Base 41.246500 0.00 113.80 3.97 234,574.82

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,180.000 NHDM Local 43.093000 0.00 23.60 0.86 50,825.281.000000

Base 43.093000 0.00 23.60 0.86 50,825.28

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,240.000 NHHY Local 43.115200 0.00 104.80 3.82 225,815.031.000000

Base 43.115200 0.00 104.80 3.82 225,815.03

25746U109 Total

1,151.20 38.980.0057,410.000 Local 2,304,892.99

Base 0.00 1,151.20 38.98 2,304,892.99

COMMON STOCK USD.01257559203 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDOMTAR CORP

330.000 NHHY Local 54.615200 0.00 6.60 0.31 18,016.111.000000

Base 54.615200 0.00 6.60 0.31 18,016.11

COMMON STOCK257867101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRR DONNELLEY + SONS CO

280.000 NHDM Local 17.387200 0.00 5.60 0.09 4,862.731.000000

Base 17.387200 0.00 5.60 0.09 4,862.73
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,560.000 NHHY Local 17.364600 0.00 31.20 0.46 27,057.121.000000

Base 17.364600 0.00 31.20 0.46 27,057.12

257867101 Total

36.80 0.550.001,840.000 Local 31,919.85

Base 0.00 36.80 0.55 31,919.85

COMMON STOCK258598101 26 Jul 2010 26 Jul 2010 USD/DTCMERGERDOUBLE TAKE SOFTWARE INC

5,070.000 NHHZ Local 10.550000 0.00 0.00 0.00 53,488.501.000000

Base 10.550000 0.00 0.00 0.00 53,488.50

REIT USD.0125960P109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDOUGLAS EMMETT INC

980.000 NHHY Local 15.737300 0.00 19.60 0.27 15,402.681.000000

Base 15.737300 0.00 19.60 0.27 15,402.68

COMMON STOCK USD1.260003108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDOVER CORP

240.000 NHDM Local 48.074300 0.00 4.80 0.20 11,532.831.000000

Base 48.074300 0.00 4.80 0.20 11,532.83

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

550.000 NHHY Local 47.984500 0.00 11.00 0.45 26,380.031.000000

Base 47.984500 0.00 11.00 0.45 26,380.03

260003108 Total

15.80 0.650.00790.000 Local 37,912.86

Base 0.00 15.80 0.65 37,912.86

COMMON STOCK USD2.5260543103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDOW CHEMICAL CO/THE

1,360.000 NHDM Local 27.666500 0.00 27.20 0.64 37,598.601.000000

Base 27.666500 0.00 27.20 0.64 37,598.60
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

10,160.000 NHHY Local 27.680100 0.00 203.20 4.76 281,021.861.000000

Base 27.680100 0.00 203.20 4.76 281,021.86

260543103 Total

230.40 5.400.0011,520.000 Local 318,620.46

Base 0.00 230.40 5.40 318,620.46

COMMON STOCK USD.0126138E109 02 Jul 2010 08 Jul 2010 USD/DTC 0.03HEEVERS &CO. INC.DR PEPPER SNAPPLE GROUP INC

8,040.000 NHIB Local 37.463100 0.00 241.20 5.09 300,957.031.000000

Base 37.463100 0.00 241.20 5.09 300,957.03

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,120.000 NHDM Local 39.587800 0.00 22.40 0.75 44,315.191.000000

Base 39.587800 0.00 22.40 0.75 44,315.19

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,360.000 NHHY Local 39.574400 0.00 27.20 0.91 53,793.071.000000

Base 39.574400 0.00 27.20 0.91 53,793.07

26138E109 Total

290.80 6.750.0010,520.000 Local 399,065.29

Base 0.00 290.80 6.75 399,065.29

COMMON STOCK USD.01261608103 06 Jul 2010 09 Jul 2010 USD/DTC 0.03CABRERA CAPITAL MARKETSDRESSER RAND GROUP INC

2,820.000 NHIB Local 30.854600 0.00 84.60 1.48 86,923.891.000000

Base 30.854600 0.00 84.60 1.48 86,923.89

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

110.000 NHHY Local 35.236600 0.00 2.20 0.07 3,873.761.000000

Base 35.236600 0.00 2.20 0.07 3,873.76
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18 Aug 2010 23 Aug 2010 USD/DTC 0.03MR BEAL &COMPANY

5,400.000 NHHO Local 36.905600 0.00 162.00 3.37 199,124.871.000000

Base 36.905600 0.00 162.00 3.37 199,124.87

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,300.000 NHEU Local 38.811200 0.00 26.00 0.86 50,427.701.000000

Base 38.811200 0.00 26.00 0.86 50,427.70

261608103 Total

274.80 5.780.009,630.000 Local 340,350.22

Base 0.00 274.80 5.78 340,350.22

DREYFUS INS CASH ADV26200V104 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTDREYFUS CASH ADVANTAGE FUND

20.320 NHFL Local 1.000000 0.00 0.00 0.00 20.321.000000

Base 1.000000 0.00 0.00 0.00 20.32

30 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-20.320 NHFL Local 1.000000 0.00 0.00 0.00 -20.321.000000

Base 1.000000 0.00 0.00 0.00 -20.32

09 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

20.320 NHFL Local 1.000000 0.00 0.00 0.00 20.321.000000

Base 1.000000 0.00 0.00 0.00 20.32

09 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-20.320 NHFL Local 1.000000 0.00 0.00 0.00 -20.321.000000

Base 1.000000 0.00 0.00 0.00 -20.32

26200V104 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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COMMON STOCK USD.3263534109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDU PONT (E.I.) DE NEMOURS

1,410.000 NHDM Local 40.436200 0.00 28.20 0.97 56,985.871.000000

Base 40.436200 0.00 28.20 0.97 56,985.87

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,220.000 NHHY Local 40.434100 0.00 104.40 3.57 210,958.031.000000

Base 40.434100 0.00 104.40 3.57 210,958.03

263534109 Total

132.60 4.540.006,630.000 Local 267,943.90

Base 0.00 132.60 4.54 267,943.90

COMMON STOCK USD.0126433B107 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYDUFF + PHELPS CORP CLASS A

37.000 NHEX Local 10.440000 0.00 0.74 0.01 385.531.000000

Base 10.440000 0.00 0.74 0.01 385.53

REIT USD.01264411505 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDUKE REALTY CORP

1,790.000 NHHY Local 11.952000 0.00 35.80 0.37 21,357.911.000000

Base 11.952000 0.00 35.80 0.37 21,357.91

COMMON STOCK26441C105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDUKE ENERGY CORP

1,710.000 NHDM Local 17.179400 0.00 34.20 0.50 29,342.071.000000

Base 17.179400 0.00 34.20 0.50 29,342.07

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

11,550.000 NHHY Local 17.185100 0.00 231.00 3.36 198,253.551.000000

Base 17.185100 0.00 231.00 3.36 198,253.55

26441C105 Total

265.20 3.860.0013,260.000 Local 227,595.62

Base 0.00 265.20 3.86 227,595.62
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COMMON STOCK USD.0126483E100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDUN + BRADSTREET CORP

140.000 NHDM Local 71.708900 0.00 2.80 0.17 10,036.281.000000

Base 71.708900 0.00 2.80 0.17 10,036.28

COMMON STOCK USD.0126817C101 08 Jul 2010 07 Jul 2010 USD/DTCMERGERDYNCORP INTERNATIONAL INC A

3,510.000 NHHZ Local 17.550000 0.00 0.00 0.00 61,600.501.000000

Base 17.550000 0.00 0.00 0.00 61,600.50

COMMON STOCK USD.01268648102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEMC CORP/MASS

4,500.000 NHDM Local 20.338600 0.00 90.00 1.55 91,432.151.000000

Base 20.338600 0.00 90.00 1.55 91,432.15

COMMON STOCK USD.0126875P101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEOG RESOURCES INC

842.000 NHDM Local 100.612800 0.00 16.84 1.44 84,697.701.000000

Base 100.612800 0.00 16.84 1.44 84,697.70

COMMON STOCK NPV26884L109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEQT CORP

950.000 NHDM Local 37.432100 0.00 19.00 0.61 35,540.891.000000

Base 37.432100 0.00 19.00 0.61 35,540.89

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

80.000 NHHY Local 37.488000 0.00 1.60 0.06 2,997.381.000000

Base 37.488000 0.00 1.60 0.06 2,997.38

26884L109 Total

20.60 0.670.001,030.000 Local 38,538.27

Base 0.00 20.60 0.67 38,538.27

COMMON STOCK USD.01269246401 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSE TRADE FINANCIAL CORP

1,760.000 NHHY Local 14.486400 0.00 35.20 0.44 25,460.421.000000

Base 14.486400 0.00 35.20 0.44 25,460.42
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COMMON STOCK27579R104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEAST WEST BANCORP INC

1,190.000 NHHY Local 17.697000 0.00 23.80 0.36 21,035.271.000000

Base 17.697000 0.00 23.80 0.36 21,035.27

24 Aug 2010 27 Aug 2010 USD/DTC 0.03GARDNER RICH & CO

12,400.000 NHHO Local 14.831900 0.00 372.00 3.11 183,540.451.000000

Base 14.831900 0.00 372.00 3.11 183,540.45

27579R104 Total

395.80 3.470.0013,590.000 Local 204,575.72

Base 0.00 395.80 3.47 204,575.72

COMMON STOCK USD.01277432100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEASTMAN CHEMICAL CO

330.000 NHDM Local 60.010800 0.00 6.60 0.34 19,796.621.000000

Base 60.010800 0.00 6.60 0.34 19,796.62

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

450.000 NHHY Local 59.753300 0.00 9.00 0.46 26,879.531.000000

Base 59.753300 0.00 9.00 0.46 26,879.53

277432100 Total

15.60 0.800.00780.000 Local 46,676.15

Base 0.00 15.60 0.80 46,676.15

COMMON STOCK USD2.5277461109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEASTMAN KODAK CO

450.000 NHDM Local 5.039100 0.00 9.00 0.04 2,258.561.000000

Base 5.039100 0.00 9.00 0.04 2,258.56

COMMON STOCK USD.5278058102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEATON CORP

200.000 NHDM Local 77.736100 0.00 4.00 0.27 15,542.951.000000

Base 77.736100 0.00 4.00 0.27 15,542.95
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

980.000 NHHY Local 77.535800 0.00 19.60 1.29 75,964.191.000000

Base 77.535800 0.00 19.60 1.29 75,964.19

278058102 Total

23.60 1.560.001,180.000 Local 91,507.14

Base 0.00 23.60 1.56 91,507.14

COMMON STOCK278642103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEBAY INC

1,190.000 NHDM Local 21.067400 0.00 23.80 0.43 25,045.981.000000

Base 21.067400 0.00 23.80 0.43 25,045.98

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,990.000 NHHY Local 21.061600 0.00 139.80 2.49 147,078.291.000000

Base 21.061600 0.00 139.80 2.49 147,078.29

278642103 Total

163.60 2.920.008,180.000 Local 172,124.27

Base 0.00 163.60 2.92 172,124.27

COMMON STOCK USD1.278865100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSECOLAB INC

700.000 NHDM Local 47.745000 0.00 14.00 0.57 33,406.931.000000

Base 47.745000 0.00 14.00 0.57 33,406.93

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

1,900.000 NHDZ Local 47.119500 0.00 76.00 1.52 89,449.531.000000

Base 47.119500 0.00 76.00 1.52 89,449.53

278865100 Total

90.00 2.090.002,600.000 Local 122,856.46

Base 0.00 90.00 2.09 122,856.46
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COMMON STOCK NPV281020107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEDISON INTERNATIONAL

610.000 NHDM Local 33.198400 0.00 12.20 0.35 20,238.471.000000

Base 33.198400 0.00 12.20 0.35 20,238.47

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,600.000 NHHY Local 33.207400 0.00 52.00 1.46 86,285.781.000000

Base 33.207400 0.00 52.00 1.46 86,285.78

281020107 Total

64.20 1.810.003,210.000 Local 106,524.25

Base 0.00 64.20 1.81 106,524.25

COMMON STOCK USD.0128140M103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEDUCATION MANAGEMENT CORP

150.000 NHHY Local 15.843000 0.00 3.00 0.05 2,373.401.000000

Base 15.843000 0.00 3.00 0.05 2,373.40

COMMON STOCK USD1.28176E108 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.EDWARDS LIFESCIENCES CORP

770.000 NHEU Local 57.564000 0.00 15.40 0.75 44,308.131.000000

Base 57.564000 0.00 15.40 0.75 44,308.13

COMMON STOCK USD3.28336L109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEL PASO CORP

840.000 NHDM Local 12.684300 0.00 16.80 0.19 10,637.821.000000

Base 12.684300 0.00 16.80 0.19 10,637.82

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,310.000 NHHY Local 12.671600 0.00 86.20 0.93 54,527.471.000000

Base 12.671600 0.00 86.20 0.93 54,527.47

28336L109 Total

103.00 1.120.005,150.000 Local 65,165.29

Base 0.00 103.00 1.12 65,165.29
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COMMON STOCK USD.01285512109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSELECTRONIC ARTS INC

160.000 NHHY Local 16.448100 0.00 3.20 0.05 2,628.451.000000

Base 16.448100 0.00 3.20 0.05 2,628.45

COMMON STOCK USD.5291011104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEMERSON ELECTRIC CO

1,270.000 NHDM Local 50.091200 0.00 25.40 1.08 63,589.341.000000

Base 50.091200 0.00 25.40 1.08 63,589.34

COMMON STOCK USD1.291641108 20 Sep 2010 23 Sep 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.EMPIRE DISTRICT ELECTRIC CO

1,900.000 NHDX Local 19.928600 0.00 57.00 0.64 37,806.701.000000

Base 19.928600 0.00 57.00 0.64 37,806.70

22 Sep 2010 27 Sep 2010 USD/DTC 0.02BNY CONVERGEX LJR

1,650.000 NHDX Local 19.863900 0.00 33.00 0.56 32,741.881.000000

Base 19.863900 0.00 33.00 0.56 32,741.88

23 Sep 2010 28 Sep 2010 USD/DTC 0.01INSTINET

300.000 NHDX Local 19.853300 0.00 3.00 0.11 5,952.881.000000

Base 19.853300 0.00 3.00 0.11 5,952.88

24 Sep 2010 29 Sep 2010 USD/DTC 0.02INSTINET

6,400.000 NHDX Local 19.863200 0.00 128.00 2.15 126,994.331.000000

Base 19.863200 0.00 128.00 2.15 126,994.33

27 Sep 2010 30 Sep 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

7,500.000 NHDX Local 19.929900 0.00 225.00 2.53 149,246.721.000000

Base 19.929900 0.00 225.00 2.53 149,246.72

291641108 Total

446.00 5.990.0017,750.000 Local 352,742.51

Base 0.00 446.00 5.99 352,742.51
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ADR NPV29244T101 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHEMPRESA NAC ELEC CHIL SP ADR

1,243.000 NHHJ Local 54.709204 0.00 18.65 1.15 67,983.741.000000

Base 54.709204 0.00 18.65 1.15 67,983.74

COMMON STOCK USD.0129264F205 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSENDO PHARMACEUT HLDGS INC

930.000 NHHY Local 24.048900 0.00 18.60 0.38 22,346.501.000000

Base 24.048900 0.00 18.60 0.38 22,346.50

COMMON STOCK USD.0129265N108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSENERGEN CORP

580.000 NHHY Local 46.926000 0.00 11.60 0.46 27,205.021.000000

Base 46.926000 0.00 11.60 0.46 27,205.02

COMMON STOCK USD.0129266R108 20 Jul 2010 23 Jul 2010 USD/DTC 0.02PIPER JAFFRAYENERGIZER HOLDINGS INC

2,851.000 NHEZ Local 53.261600 0.00 57.02 2.57 151,789.231.000000

Base 53.261600 0.00 57.02 2.57 151,789.23

21 Jul 2010 26 Jul 2010 USD/DTC 0.02PIPER JAFFRAY

8,580.000 NHEZ Local 52.256200 0.00 171.60 7.58 448,179.021.000000

Base 52.256200 0.00 171.60 7.58 448,179.02

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

550.000 NHHY Local 59.524500 0.00 11.00 0.56 32,726.921.000000

Base 59.524500 0.00 11.00 0.56 32,726.92

29266R108 Total

239.62 10.710.0011,981.000 Local 632,695.17

Base 0.00 239.62 10.71 632,695.17

ADR NPV29274F104 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHENERSIS S.A.  SPONS ADR

2,700.000 NHHJ Local 23.475600 0.00 40.50 1.08 63,342.541.000000

Base 23.475600 0.00 40.50 1.08 63,342.54
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COMMON STOCK USD.0129275Y102 04 Aug 2010 09 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCENERSYS

1,400.000 NHHO Local 24.385900 0.00 56.00 0.58 34,083.681.000000

Base 24.385900 0.00 56.00 0.58 34,083.68

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

21.000 NHEX Local 22.060000 0.00 0.42 0.01 462.831.000000

Base 22.060000 0.00 0.42 0.01 462.83

29275Y102 Total

56.42 0.590.001,421.000 Local 34,546.51

Base 0.00 56.42 0.59 34,546.51

COMMON STOCK293306106 09 Aug 2010 12 Aug 2010 USD/DTC 0.03PULSE TRADING LLCENGLOBAL CORP

20,000.000 NHDY Local 2.394800 0.00 600.00 0.81 47,295.191.000000

Base 2.394800 0.00 600.00 0.81 47,295.19

10 Aug 2010 13 Aug 2010 USD/DTC 0.01PULSE TRADING LLC

9,721.000 NHDY Local 2.400000 0.00 97.21 0.40 23,232.791.000000

Base 2.400000 0.00 97.21 0.40 23,232.79

11 Aug 2010 16 Aug 2010 USD/DTC 0.01PULSE TRADING LLC

9,600.000 NHDY Local 2.358300 0.00 96.00 0.39 22,543.291.000000

Base 2.358300 0.00 96.00 0.39 22,543.29

12 Aug 2010 17 Aug 2010 USD/DTC 0.03PULSE TRADING LLC

9,699.000 NHDY Local 2.360300 0.00 290.97 0.39 22,601.191.000000

Base 2.360300 0.00 290.97 0.39 22,601.19

13 Aug 2010 18 Aug 2010 USD/DTC 0.01PULSE TRADING LLC

1,100.000 NHDY Local 2.350000 0.00 11.00 0.05 2,573.951.000000

Base 2.350000 0.00 11.00 0.05 2,573.95
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16 Aug 2010 19 Aug 2010 USD/DTC 0.01PULSE TRADING LLC

42,600.000 NHDY Local 2.350000 0.00 426.00 1.70 99,682.301.000000

Base 2.350000 0.00 426.00 1.70 99,682.30

17 Aug 2010 20 Aug 2010 USD/DTC 0.01PULSE TRADING LLC

25,900.000 NHDY Local 2.350100 0.00 259.00 1.03 60,607.561.000000

Base 2.350100 0.00 259.00 1.03 60,607.56

293306106 Total

1,780.18 4.770.00118,620.000 Local 278,536.27

Base 0.00 1,780.18 4.77 278,536.27

COMMON STOCK USD.0129364G103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSENTERGY CORP

270.000 NHDM Local 78.712000 0.00 5.40 0.36 21,246.481.000000

Base 78.712000 0.00 5.40 0.36 21,246.48

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,860.000 NHHY Local 78.781300 0.00 37.20 2.48 146,493.541.000000

Base 78.781300 0.00 37.20 2.48 146,493.54

29364G103 Total

42.60 2.840.002,130.000 Local 167,740.02

Base 0.00 42.60 2.84 167,740.02

REIT USD.0129380T105 20 Aug 2010 25 Aug 2010 USD/DTC 0.04PIPER JAFFRAYENTERTAINMENT PROPERTIES TR

1,900.000 NHHO Local 40.846800 0.00 76.00 1.32 77,531.601.000000

Base 40.846800 0.00 76.00 1.32 77,531.60

20 Sep 2010 23 Sep 2010 USD/DTC 0.02KNIGHT SECURITIES

7,700.000 NHDX Local 46.111000 0.00 154.00 6.01 354,894.691.000000

Base 46.111000 0.00 154.00 6.01 354,894.69
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29380T105 Total

230.00 7.330.009,600.000 Local 432,426.29

Base 0.00 230.00 7.33 432,426.29

COMMON STOCK294429105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEQUIFAX INC

220.000 NHDM Local 31.010400 0.00 4.40 0.12 6,817.771.000000

Base 31.010400 0.00 4.40 0.12 6,817.77

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,010.000 NHHY Local 30.978900 0.00 20.20 0.53 31,267.961.000000

Base 30.978900 0.00 20.20 0.53 31,267.96

294429105 Total

24.60 0.650.001,230.000 Local 38,085.73

Base 0.00 24.60 0.65 38,085.73

REIT USD.0129476L107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEQUITY RESIDENTIAL

70.000 NHDM Local 46.267900 0.00 1.40 0.06 3,237.291.000000

Base 46.267900 0.00 1.40 0.06 3,237.29

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,730.000 NHHY Local 46.177800 0.00 54.60 2.14 126,008.651.000000

Base 46.177800 0.00 54.60 2.14 126,008.65

29476L107 Total

56.00 2.200.002,800.000 Local 129,245.94

Base 0.00 56.00 2.20 129,245.94

COMMON STOCK NPV29530P102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSERIE INDEMNITY COMPANY CL A

70.000 NHHY Local 48.845700 0.00 1.40 0.06 3,417.741.000000

Base 48.845700 0.00 1.40 0.06 3,417.74
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REIT USD.0001297178105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSESSEX PROPERTY TRUST INC

147.000 NHHY Local 106.809700 0.00 2.94 0.27 15,697.821.000000

Base 106.809700 0.00 2.94 0.27 15,697.82

COMMON STOCK NPV30161N101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEXELON CORP

1,070.000 NHDM Local 41.255000 0.00 21.40 0.75 44,120.701.000000

Base 41.255000 0.00 21.40 0.75 44,120.70

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,810.000 NHHY Local 41.294000 0.00 116.20 4.06 239,797.881.000000

Base 41.294000 0.00 116.20 4.06 239,797.88

30161N101 Total

137.60 4.810.006,880.000 Local 283,918.58

Base 0.00 137.60 4.81 283,918.58

COMMON STOCK30212P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEXPEDIA INC

540.000 NHDM Local 21.678100 0.00 10.80 0.20 11,695.171.000000

Base 21.678100 0.00 10.80 0.20 11,695.17

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

960.000 NHHY Local 21.662700 0.00 19.20 0.36 20,776.631.000000

Base 21.662700 0.00 19.20 0.36 20,776.63

30212P105 Total

30.00 0.560.001,500.000 Local 32,471.80

Base 0.00 30.00 0.56 32,471.80

COMMON STOCK USD.01302130109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEXPEDITORS INTL WASH INC

340.000 NHDM Local 42.275600 0.00 6.80 0.25 14,366.651.000000

Base 42.275600 0.00 6.80 0.25 14,366.65
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COMMON STOCK USD.01302182100 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.EXPRESS SCRIPTS INC

3,120.000 NHDM Local 47.542000 0.00 62.40 2.51 148,266.131.000000

Base 47.542000 0.00 62.40 2.51 148,266.13

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,090.000 NHDM Local 43.433700 0.00 21.80 0.81 47,320.121.000000

Base 43.433700 0.00 21.80 0.81 47,320.12

302182100 Total

84.20 3.320.004,210.000 Local 195,586.25

Base 0.00 84.20 3.32 195,586.25

COMMON STOCK USD.0130225X103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEXTERRAN HOLDINGS INC

450.000 NHHY Local 26.356700 0.00 9.00 0.21 11,851.311.000000

Base 26.356700 0.00 9.00 0.21 11,851.31

COMMON STOCK NPV30231G102 06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEXXON MOBIL CORP

4,950.000 NHHY Local 57.007400 0.00 99.00 4.77 282,082.861.000000

Base 57.007400 0.00 99.00 4.77 282,082.86

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

11,920.000 NHDM Local 60.645600 0.00 238.40 12.22 722,644.931.000000

Base 60.645600 0.00 238.40 12.22 722,644.93

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,620.000 NHHY Local 60.647000 0.00 72.40 3.72 219,466.021.000000

Base 60.647000 0.00 72.40 3.72 219,466.02

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

4,820.000 NHDM Local 58.775800 0.00 96.40 4.79 283,198.171.000000

Base 58.775800 0.00 96.40 4.79 283,198.17
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30231G102 Total

506.20 25.500.0025,310.000 Local 1,507,391.98

Base 0.00 506.20 25.50 1,507,391.98

COMMON STOCK USD.01302445101 08 Jul 2010 13 Jul 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FLIR SYSTEMS INC

12,870.000 NHDU Local 30.314000 0.00 257.40 6.60 389,877.181.000000

Base 30.314000 0.00 257.40 6.60 389,877.18

09 Jul 2010 14 Jul 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

9,245.000 NHDU Local 30.481300 0.00 46.23 4.77 281,748.621.000000

Base 30.481300 0.00 46.23 4.77 281,748.62

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

30.000 NHDM Local 30.220000 0.00 0.60 0.02 905.981.000000

Base 30.220000 0.00 0.60 0.02 905.98

302445101 Total

304.23 11.390.0022,145.000 Local 672,531.78

Base 0.00 304.23 11.39 672,531.78

COMMON STOCK USD.1302491303 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFMC CORP

130.000 NHDM Local 61.866000 0.00 2.60 0.14 8,039.841.000000

Base 61.866000 0.00 2.60 0.14 8,039.84

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

180.000 NHHY Local 61.751100 0.00 3.60 0.19 11,111.411.000000

Base 61.751100 0.00 3.60 0.19 11,111.41

302491303 Total

6.20 0.330.00310.000 Local 19,151.25

Base 0.00 6.20 0.33 19,151.25
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COMMON STOCK USD.0130249U101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFMC TECHNOLOGIES INC

790.000 NHDM Local 60.552500 0.00 15.80 0.81 47,819.871.000000

Base 60.552500 0.00 15.80 0.81 47,819.87

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,000.000 NHEU Local 67.469000 0.00 20.00 1.15 67,447.851.000000

Base 67.469000 0.00 20.00 1.15 67,447.85

30249U101 Total

35.80 1.960.001,790.000 Local 115,267.72

Base 0.00 35.80 1.96 115,267.72

COMMON STOCK USD.01302941109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFTI CONSULTING INC

70.000 NHHY Local 35.914300 0.00 1.40 0.05 2,512.551.000000

Base 35.914300 0.00 1.40 0.05 2,512.55

COMMON STOCK USD.01303250104 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FAIR ISAAC CORP

940.000 NHHZ Local 23.060600 0.00 18.80 0.37 21,657.791.000000

Base 23.060600 0.00 18.80 0.37 21,657.79

COMMON STOCK USD.01303726103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFAIRCHILD SEMICONDUCTOR INTE

1,010.000 NHHY Local 10.460400 0.00 20.20 0.18 10,544.621.000000

Base 10.460400 0.00 20.20 0.18 10,544.62

24 Aug 2010 27 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

18,700.000 NHHO Local 8.042700 0.00 561.00 2.55 149,834.941.000000

Base 8.042700 0.00 561.00 2.55 149,834.94

303726103 Total

581.20 2.730.0019,710.000 Local 160,379.56

Base 0.00 581.20 2.73 160,379.56
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COMMON STOCK USD.1307000109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFAMILY DOLLAR STORES

490.000 NHDM Local 39.703700 0.00 9.80 0.33 19,444.681.000000

Base 39.703700 0.00 9.80 0.33 19,444.68

23 Sep 2010 28 Sep 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

6,700.000 NHDF Local 43.530100 0.00 50.25 4.93 291,596.491.000000

Base 43.530100 0.00 50.25 4.93 291,596.49

27 Sep 2010 30 Sep 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

10,000.000 NHDF Local 43.195000 0.00 75.00 7.30 431,867.701.000000

Base 43.195000 0.00 75.00 7.30 431,867.70

28 Sep 2010 OPEN USD/DTC 0.02LIQUIDNETINC

61,500.000 NHDF Local 43.530000 0.00 922.50 45.25 2,676,127.251.000000

Base 43.530000 0.00 922.50 45.25 2,676,127.25

307000109 Total

1,057.55 57.810.0078,690.000 Local 3,419,036.12

Base 0.00 1,057.55 57.81 3,419,036.12

COMMON STOCK USD.01311900104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFASTENAL CO

260.000 NHDM Local 49.139500 0.00 5.20 0.22 12,770.851.000000

Base 49.139500 0.00 5.20 0.22 12,770.85

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

1,400.000 NHDZ Local 47.534500 0.00 56.00 1.13 66,491.171.000000

Base 47.534500 0.00 56.00 1.13 66,491.17

311900104 Total

61.20 1.350.001,660.000 Local 79,262.02

Base 0.00 61.20 1.35 79,262.02



Prepared by State StreetPage 911

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01313549404 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFEDERAL MOGUL CORP

250.000 NHHY Local 16.753400 0.00 5.00 0.08 4,183.271.000000

Base 16.753400 0.00 5.00 0.08 4,183.27

REIT USD.01313747206 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFEDERAL REALTY INVS TRUST

200.000 NHHY Local 78.308000 0.00 4.00 0.27 15,657.331.000000

Base 78.308000 0.00 4.00 0.27 15,657.33

COMMON STOCK NPV314211103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFEDERATED INVESTORS INC CL B

150.000 NHDM Local 21.263300 0.00 3.00 0.06 3,186.441.000000

Base 21.263300 0.00 3.00 0.06 3,186.44

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

360.000 NHHY Local 21.242200 0.00 7.20 0.13 7,639.861.000000

Base 21.242200 0.00 7.20 0.13 7,639.86

16 Aug 2010 19 Aug 2010 USD/DTC 0.04GARDNER RICH & CO

29,942.000 NHEZ Local 20.212200 0.00 1,197.68 10.23 603,985.781.000000

Base 20.212200 0.00 1,197.68 10.23 603,985.78

314211103 Total

1,207.88 10.420.0030,452.000 Local 614,812.08

Base 0.00 1,207.88 10.42 614,812.08

COMMON STOCK USD.131428X106 07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & COFEDEX CORP

2,100.000 NHEY Local 72.020200 0.00 42.00 2.56 151,197.861.000000

Base 72.020200 0.00 42.00 2.56 151,197.86

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

520.000 NHDM Local 83.060900 0.00 10.40 0.73 43,180.541.000000

Base 83.060900 0.00 10.40 0.73 43,180.54
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

880.000 NHHY Local 82.969700 0.00 17.60 1.24 72,994.501.000000

Base 82.969700 0.00 17.60 1.24 72,994.50

31428X106 Total

70.00 4.530.003,500.000 Local 267,372.90

Base 0.00 70.00 4.53 267,372.90

COMMON STOCK USD.0131620M106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFIDELITY NATIONAL INFORMATIO

390.000 NHDM Local 28.263700 0.00 7.80 0.19 11,014.851.000000

Base 28.263700 0.00 7.80 0.19 11,014.85

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,640.000 NHHY Local 28.273000 0.00 52.80 1.27 74,586.651.000000

Base 28.273000 0.00 52.80 1.27 74,586.65

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

4,440.000 NHDM Local 25.619800 0.00 88.80 1.92 113,661.191.000000

Base 25.619800 0.00 88.80 1.92 113,661.19

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

5,730.000 NHHY Local 27.644300 0.00 114.60 2.68 158,284.561.000000

Base 27.644300 0.00 114.60 2.68 158,284.56

31620M106 Total

264.00 6.060.0013,200.000 Local 357,547.25

Base 0.00 264.00 6.06 357,547.25

COMMON STOCK31620R105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFIDELITY NATIONAL FINL A

1,550.000 NHHY Local 14.953500 0.00 31.00 0.40 23,146.531.000000

Base 14.953500 0.00 31.00 0.40 23,146.53
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COMMON STOCK NPV316773100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFIFTH THIRD BANCORP

1,390.000 NHDM Local 13.040700 0.00 27.80 0.31 18,098.461.000000

Base 13.040700 0.00 27.80 0.31 18,098.46

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,340.000 NHHY Local 13.040900 0.00 126.80 1.40 82,551.111.000000

Base 13.040900 0.00 126.80 1.40 82,551.11

316773100 Total

154.60 1.710.007,730.000 Local 100,649.57

Base 0.00 154.60 1.71 100,649.57

COMMON STOCK USD.0131678A103 19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL SFIFTH STREET FINANCE CORP

0.622 NHHZ Local 8.086816 0.00 0.00 0.00 5.031.000000

Base 8.086816 0.00 0.00 0.00 5.03

COMMON STOCK USD1.31946M103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFIRST CITIZENS BCSHS   CL A

26.000 NHHY Local 194.610000 0.00 0.52 0.09 5,059.251.000000

Base 194.610000 0.00 0.52 0.09 5,059.25

COMMON STOCK320517105 19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL SFIRST HORIZON NATIONAL CORP

0.385 NHHY Local 11.506493 0.00 0.00 0.00 4.431.000000

Base 11.506493 0.00 0.00 0.00 4.43

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHDM Local 11.822300 0.00 7.80 0.08 4,602.821.000000

Base 11.822300 0.00 7.80 0.08 4,602.82

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,830.000 NHHY Local 11.779800 0.00 36.60 0.37 21,520.061.000000

Base 11.779800 0.00 36.60 0.37 21,520.06
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06 Aug 2010 06 Aug 2010 USD/DTCSALE OF FRACTIONAL S

0.030 NHDM Local 9.666666 0.00 0.00 0.00 0.291.000000

Base 9.666666 0.00 0.00 0.00 0.29

06 Aug 2010 06 Aug 2010 USD/DTCSALE OF FRACTIONAL S

0.301 NHHY Local 9.601328 0.00 0.00 0.00 2.891.000000

Base 9.601328 0.00 0.00 0.00 2.89

320517105 Total

44.40 0.450.002,220.716 Local 26,130.49

Base 0.00 44.40 0.45 26,130.49

COMMON STOCK USD.01320867104 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYFIRST MIDWEST BANCORP INC/IL

14.000 NHEX Local 11.140000 0.00 0.28 0.01 155.671.000000

Base 11.140000 0.00 0.28 0.01 155.67

COMMON STOCK USD.0133582V108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFIRST NIAGARA FINANCIAL GRP

2,030.000 NHHY Local 13.677700 0.00 40.60 0.47 27,724.661.000000

Base 13.677700 0.00 40.60 0.47 27,724.66

COMMON STOCK USD.01337738108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFISERV INC

360.000 NHDM Local 47.615700 0.00 7.20 0.29 17,134.161.000000

Base 47.615700 0.00 7.20 0.29 17,134.16

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

410.000 NHHY Local 47.655600 0.00 8.20 0.34 19,530.261.000000

Base 47.655600 0.00 8.20 0.34 19,530.26

337738108 Total

15.40 0.630.00770.000 Local 36,664.42

Base 0.00 15.40 0.63 36,664.42
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COMMON STOCK USD.1337932107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFIRSTENERGY CORP

570.000 NHDM Local 38.272100 0.00 11.40 0.37 21,803.331.000000

Base 38.272100 0.00 11.40 0.37 21,803.33

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,430.000 NHHY Local 38.283800 0.00 48.60 1.58 92,979.451.000000

Base 38.283800 0.00 48.60 1.58 92,979.45

337932107 Total

60.00 1.950.003,000.000 Local 114,782.78

Base 0.00 60.00 1.95 114,782.78

COMMON STOCK USD.01343412102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFLUOR CORP

350.000 NHDM Local 49.010000 0.00 7.00 0.29 17,146.211.000000

Base 49.010000 0.00 7.00 0.29 17,146.21

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,940.000 NHHY Local 48.901200 0.00 38.80 1.61 94,827.921.000000

Base 48.901200 0.00 38.80 1.61 94,827.92

343412102 Total

45.80 1.900.002,290.000 Local 111,974.13

Base 0.00 45.80 1.90 111,974.13

COMMON STOCK USD.01343498101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFLOWERS FOODS INC

380.000 NHHY Local 24.712900 0.00 7.60 0.16 9,383.141.000000

Base 24.712900 0.00 7.60 0.16 9,383.14

COMMON STOCK34354P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFLOWSERVE CORP

80.000 NHDM Local 99.181300 0.00 1.60 0.14 7,932.761.000000

Base 99.181300 0.00 1.60 0.14 7,932.76
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

60.000 NHHY Local 99.167500 0.00 1.20 0.11 5,948.741.000000

Base 99.167500 0.00 1.20 0.11 5,948.74

34354P105 Total

2.80 0.250.00140.000 Local 13,881.50

Base 0.00 2.80 0.25 13,881.50

COMMON STOCK USD.01344849104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFOOT LOCKER INC

1,260.000 NHHY Local 14.061100 0.00 25.20 0.30 17,691.491.000000

Base 14.061100 0.00 25.20 0.30 17,691.49

COMMON STOCK USD.01345370860 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFORD MOTOR CO

6,870.000 NHDM Local 12.959200 0.00 137.40 1.51 88,890.791.000000

Base 12.959200 0.00 137.40 1.51 88,890.79

COMMON STOCK345550107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFOREST CITY ENTERPRISES CL A

1,030.000 NHHY Local 12.496100 0.00 20.60 0.22 12,850.161.000000

Base 12.496100 0.00 20.60 0.22 12,850.16

COMMON STOCK USD.1345838106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFOREST LABORATORIES INC

510.000 NHDM Local 28.800500 0.00 10.20 0.25 14,677.811.000000

Base 28.800500 0.00 10.20 0.25 14,677.81

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,330.000 NHHY Local 28.818300 0.00 66.60 1.63 95,896.711.000000

Base 28.818300 0.00 66.60 1.63 95,896.71

05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,400.000 NHHY Local 28.525000 0.00 28.00 0.68 39,906.321.000000

Base 28.525000 0.00 28.00 0.68 39,906.32
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345838106 Total

104.80 2.560.005,240.000 Local 150,480.84

Base 0.00 104.80 2.56 150,480.84

COMMON STOCK USD.1346091705 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFOREST OIL CORP

320.000 NHHY Local 29.690300 0.00 6.40 0.17 9,494.331.000000

Base 29.690300 0.00 6.40 0.17 9,494.33

COMMON STOCK USD.01346563109 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYFORRESTER RESEARCH INC

164.000 NHEX Local 31.210000 0.00 3.28 0.09 5,115.071.000000

Base 31.210000 0.00 3.28 0.09 5,115.07

28 Sep 2010 OPEN USD/DTC 0.04SIDOTI + COMPANY LLC

2,671.000 NHEX Local 32.335900 0.00 106.84 1.46 86,260.891.000000

Base 32.335900 0.00 106.84 1.46 86,260.89

29 Sep 2010 OPEN USD/DTC 0.04SIDOTI + COMPANY LLC

2,064.000 NHEX Local 33.000500 0.00 82.56 1.16 68,029.311.000000

Base 33.000500 0.00 82.56 1.16 68,029.31

29 Sep 2010 OPEN USD/DTC 0.04SIDOTI + COMPANY LLC

2,093.000 NHEX Local 33.050000 0.00 83.72 1.17 69,088.761.000000

Base 33.050000 0.00 83.72 1.17 69,088.76

346563109 Total

276.40 3.880.006,992.000 Local 228,494.03

Base 0.00 276.40 3.88 228,494.03

COMMON STOCK349631101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFORTUNE BRANDS INC

160.000 NHDM Local 44.145300 0.00 3.20 0.12 7,059.931.000000

Base 44.145300 0.00 3.20 0.12 7,059.93
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,060.000 NHHY Local 44.114800 0.00 21.20 0.80 46,739.691.000000

Base 44.114800 0.00 21.20 0.80 46,739.69

349631101 Total

24.40 0.920.001,220.000 Local 53,799.62

Base 0.00 24.40 0.92 53,799.62

COMMON STOCK USD.01349882100 20 Aug 2010 25 Aug 2010 USD/DTC 0.04BARCLAYS CAPITAL LEFOSSIL INC

3,300.000 NHHO Local 43.816400 0.00 132.00 2.45 144,459.671.000000

Base 43.816400 0.00 132.00 2.45 144,459.67

31 Aug 2010 03 Sep 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,400.000 NHHO Local 47.801700 0.00 56.00 1.14 66,865.241.000000

Base 47.801700 0.00 56.00 1.14 66,865.24

07 Sep 2010 10 Sep 2010 USD/DTC 0.03GARDNER RICH & CO

4,100.000 NHHO Local 50.207000 0.00 123.00 3.48 205,722.221.000000

Base 50.207000 0.00 123.00 3.48 205,722.22

21 Sep 2010 24 Sep 2010 USD/DTC 0.02INSTINET

2,140.000 NHHO Local 51.561700 0.00 42.80 1.87 110,297.371.000000

Base 51.561700 0.00 42.80 1.87 110,297.37

22 Sep 2010 27 Sep 2010 USD/DTC 0.02INSTINET

2,000.000 NHHO Local 51.210900 0.00 40.00 1.74 102,380.061.000000

Base 51.210900 0.00 40.00 1.74 102,380.06

23 Sep 2010 28 Sep 2010 USD/DTC 0.02INSTINET

2,220.000 NHHO Local 51.639900 0.00 44.40 1.94 114,594.241.000000

Base 51.639900 0.00 44.40 1.94 114,594.24



Prepared by State StreetPage 919

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Sep 2010 29 Sep 2010 USD/DTC 0.02INSTINET

2,240.000 NHHO Local 52.618300 0.00 44.80 2.00 117,818.191.000000

Base 52.618300 0.00 44.80 2.00 117,818.19

349882100 Total

483.00 14.620.0017,400.000 Local 862,136.99

Base 0.00 483.00 14.62 862,136.99

COMMON STOCK USD.0135137T108 14 Jul 2010 14 Jul 2010 USD/DTCSALE OF FRACTIONAL SFOX CHASE BANCORP INC

0.732 NHHZ Local 9.412568 0.00 0.00 0.00 6.891.000000

Base 9.412568 0.00 0.00 0.00 6.89

COMMON STOCK USD.1354613101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFRANKLIN RESOURCES INC

330.000 NHDM Local 98.740500 0.00 6.60 0.56 32,577.211.000000

Base 98.740500 0.00 6.60 0.56 32,577.21

COMMON STOCK USD.135671D857 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYFREEPORT MCMORAN COPPER

16,477.000 NHEZ Local 58.129200 0.00 329.54 16.19 957,449.101.000000

Base 58.129200 0.00 329.54 16.19 957,449.10

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

770.000 NHDM Local 69.629000 0.00 15.40 0.91 53,598.021.000000

Base 69.629000 0.00 15.40 0.91 53,598.02

35671D857 Total

344.94 17.100.0017,247.000 Local 1,011,047.12

Base 0.00 344.94 17.10 1,011,047.12

COMMON STOCK USD.2535906A108 06 Jul 2010 09 Jul 2010 USD/DTC 0.02PIPER JAFFRAYFRONTIER COMMUNICATIONS CORP

78,805.000 NHEZ Local 7.025200 0.00 1,576.10 9.36 552,035.431.000000

Base 7.025200 0.00 1,576.10 9.36 552,035.43
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06 Jul 2010 09 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

24,320.000 NHHY Local 7.043600 0.00 486.40 2.90 170,811.051.000000

Base 7.043600 0.00 486.40 2.90 170,811.05

19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL S

0.129 NHDF Local 7.209302 0.00 0.00 0.00 0.931.000000

Base 7.209302 0.00 0.00 0.00 0.93

19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL S

0.104 NHDG Local 7.211538 0.00 0.00 0.00 0.751.000000

Base 7.211538 0.00 0.00 0.00 0.75

19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL S

0.945 NHDM Local 7.333333 0.00 0.00 0.00 6.931.000000

Base 7.333333 0.00 0.00 0.00 6.93

19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL S

0.757 NHHY Local 7.318361 0.00 0.00 0.00 5.541.000000

Base 7.318361 0.00 0.00 0.00 5.54

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,910.000 NHDM Local 7.694900 0.00 38.20 0.25 14,658.811.000000

Base 7.694900 0.00 38.20 0.25 14,658.81

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,350.000 NHHY Local 7.690700 0.00 107.00 0.70 41,037.551.000000

Base 7.690700 0.00 107.00 0.70 41,037.55

35906A108 Total

2,207.70 13.210.00110,386.935 Local 778,556.99

Base 0.00 2,207.70 13.21 778,556.99
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COMMON STOCK NPV35914P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFRONTIER OIL CORP

850.000 NHHY Local 12.988200 0.00 17.00 0.19 11,022.781.000000

Base 12.988200 0.00 17.00 0.19 11,022.78

COMMON STOCK USD2.5360271100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFULTON FINANCIAL CORP

1,590.000 NHHY Local 9.430700 0.00 31.80 0.26 14,962.751.000000

Base 9.430700 0.00 31.80 0.26 14,962.75

COMMON STOCK361448103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGATX CORP

270.000 NHHY Local 28.915900 0.00 5.40 0.14 7,801.751.000000

Base 28.915900 0.00 5.40 0.14 7,801.75

COMMON STOCK USD.0136159R103 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GEO GROUP INC/THE

720.000 NHHZ Local 22.514400 0.00 14.40 0.28 16,195.691.000000

Base 22.514400 0.00 14.40 0.28 16,195.69

COMMON STOCK USD1.363576109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSARTHUR J GALLAGHER + CO

630.000 NHHY Local 26.093500 0.00 12.60 0.28 16,426.031.000000

Base 26.093500 0.00 12.60 0.28 16,426.03

COMMON STOCK36467W109 02 Jul 2010 08 Jul 2010 USD/DTC 0.04BNY CONVERGEX LJRGAMESTOP CORP CLASS A

65,310.000 NHDG Local 18.419000 0.00 2,285.85 20.33 1,200,638.711.000000

Base 18.419000 0.00 2,285.85 20.33 1,200,638.71

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

930.000 NHDM Local 20.571100 0.00 18.60 0.33 19,112.191.000000

Base 20.571100 0.00 18.60 0.33 19,112.19

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,230.000 NHHY Local 20.540300 0.00 24.60 0.43 25,239.541.000000

Base 20.540300 0.00 24.60 0.43 25,239.54
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36467W109 Total

2,329.05 21.090.0067,470.000 Local 1,244,990.44

Base 0.00 2,329.05 21.09 1,244,990.44

COMMON STOCK USD1.364730101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGANNETT CO

890.000 NHDM Local 14.276000 0.00 17.80 0.22 12,687.621.000000

Base 14.276000 0.00 17.80 0.22 12,687.62

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,910.000 NHHY Local 14.251700 0.00 38.20 0.47 27,182.081.000000

Base 14.251700 0.00 38.20 0.47 27,182.08

11 Aug 2010 16 Aug 2010 USD/DTC 0.02MR BEAL &COMPANY

11,200.000 NHEY Local 12.781800 0.00 224.00 2.42 142,929.741.000000

Base 12.781800 0.00 224.00 2.42 142,929.74

364730101 Total

280.00 3.110.0014,000.000 Local 182,799.44

Base 0.00 280.00 3.11 182,799.44

COMMON STOCK USD.05364760108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGAP INC/THE

2,420.000 NHDM Local 18.533400 0.00 48.40 0.76 44,801.671.000000

Base 18.533400 0.00 48.40 0.76 44,801.67

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

160.000 NHHY Local 18.606600 0.00 3.20 0.06 2,973.801.000000

Base 18.606600 0.00 3.20 0.06 2,973.80

364760108 Total

51.60 0.820.002,580.000 Local 47,775.47

Base 0.00 51.60 0.82 47,775.47
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COMMON STOCK USD.01365558105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGARDNER DENVER INC

320.000 NHHY Local 52.081700 0.00 6.40 0.29 16,659.451.000000

Base 52.081700 0.00 6.40 0.29 16,659.45

COMMON STOCK36866T103 12 Jul 2010 15 Jul 2010 USD/DTC 0.02LIQUIDNETINCGEN PROBE INC

2,986.000 NHDU Local 46.610000 0.00 51.06 2.36 139,124.041.000000

Base 46.610000 0.00 51.06 2.36 139,124.04

12 Jul 2010 15 Jul 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

4,964.000 NHDU Local 46.392200 0.00 99.28 3.90 230,187.701.000000

Base 46.392200 0.00 99.28 3.90 230,187.70

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

880.000 NHEU Local 47.699800 0.00 17.60 0.71 41,957.511.000000

Base 47.699800 0.00 17.60 0.71 41,957.51

36866T103 Total

167.94 6.970.008,830.000 Local 411,269.25

Base 0.00 167.94 6.97 411,269.25

COMMON STOCK USD.01369300108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL CABLE CORP

260.000 NHHY Local 27.155700 0.00 5.20 0.12 7,055.161.000000

Base 27.155700 0.00 5.20 0.12 7,055.16

COMMON STOCK USD1.369550108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL DYNAMICS CORP

680.000 NHDM Local 62.264400 0.00 13.60 0.72 42,325.471.000000

Base 62.264400 0.00 13.60 0.72 42,325.47

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,040.000 NHHY Local 62.169700 0.00 60.80 3.20 188,931.891.000000

Base 62.169700 0.00 60.80 3.20 188,931.89
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369550108 Total

74.40 3.920.003,720.000 Local 231,257.36

Base 0.00 74.40 3.92 231,257.36

COMMON STOCK USD.06369604103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL ELECTRIC CO

21,530.000 NHDM Local 16.228200 0.00 430.60 5.91 348,956.641.000000

Base 16.228200 0.00 430.60 5.91 348,956.64

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

72,100.000 NHHY Local 16.227600 0.00 1,442.00 19.78 1,168,548.181.000000

Base 16.227600 0.00 1,442.00 19.78 1,168,548.18

369604103 Total

1,872.60 25.690.0093,630.000 Local 1,517,504.82

Base 0.00 1,872.60 25.69 1,517,504.82

REIT USD.01370021107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL GROWTH PROPERTIES

370.000 NHHY Local 13.868200 0.00 7.40 0.09 5,123.741.000000

Base 13.868200 0.00 7.40 0.09 5,123.74

COMMON STOCK USD.1370334104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL MILLS INC

1,340.000 NHDM Local 35.632800 0.00 26.80 0.81 47,720.341.000000

Base 35.632800 0.00 26.80 0.81 47,720.34

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,860.000 NHHY Local 35.644800 0.00 57.20 1.73 101,885.201.000000

Base 35.644800 0.00 57.20 1.73 101,885.20

370334104 Total

84.00 2.540.004,200.000 Local 149,605.54

Base 0.00 84.00 2.54 149,605.54
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COMMON STOCK37244E107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENON ENERGY INC

6,790.000 NHHY Local 4.161300 0.00 135.80 0.48 28,118.951.000000

Base 4.161300 0.00 135.80 0.48 28,118.95

COMMON STOCK USD1.372460105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENUINE PARTS CO

280.000 NHDM Local 43.520700 0.00 5.60 0.21 12,179.991.000000

Base 43.520700 0.00 5.60 0.21 12,179.99

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,260.000 NHHY Local 43.462800 0.00 25.20 0.93 54,737.001.000000

Base 43.462800 0.00 25.20 0.93 54,737.00

372460105 Total

30.80 1.140.001,540.000 Local 66,916.99

Base 0.00 30.80 1.14 66,916.99

COMMON STOCK USD.137247A102 04 Aug 2010 09 Aug 2010 USD/DTC 0.04JEFFERIES+ COMPANY INCGENTIVA HEALTH SERVICES

2,200.000 NHHO Local 22.104800 0.00 88.00 0.83 48,541.731.000000

Base 22.104800 0.00 88.00 0.83 48,541.73

05 Aug 2010 10 Aug 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

900.000 NHHO Local 21.937300 0.00 36.00 0.34 19,707.231.000000

Base 21.937300 0.00 36.00 0.34 19,707.23

17 Sep 2010 22 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

638.000 NHHO Local 24.812100 0.00 25.52 0.27 15,804.331.000000

Base 24.812100 0.00 25.52 0.27 15,804.33

20 Sep 2010 23 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,898.000 NHHO Local 24.943000 0.00 195.92 2.07 121,972.821.000000

Base 24.943000 0.00 195.92 2.07 121,972.82
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21 Sep 2010 24 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,310.000 NHHO Local 24.677400 0.00 92.40 0.97 56,911.421.000000

Base 24.677400 0.00 92.40 0.97 56,911.42

22 Sep 2010 27 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,370.000 NHHO Local 24.218000 0.00 94.80 0.98 57,300.881.000000

Base 24.218000 0.00 94.80 0.98 57,300.88

23 Sep 2010 28 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,230.000 NHHO Local 23.393100 0.00 89.20 0.89 52,076.521.000000

Base 23.393100 0.00 89.20 0.89 52,076.52

24 Sep 2010 29 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,950.000 NHHO Local 22.895100 0.00 118.00 1.15 67,421.401.000000

Base 22.895100 0.00 118.00 1.15 67,421.40

28 Sep 2010 OPEN USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,724.000 NHHO Local 21.746800 0.00 68.96 0.64 37,421.881.000000

Base 21.746800 0.00 68.96 0.64 37,421.88

27 Sep 2010 30 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,680.000 NHHO Local 22.602500 0.00 107.20 1.03 60,466.471.000000

Base 22.602500 0.00 107.20 1.03 60,466.47

37247A102 Total

916.00 9.170.0022,900.000 Local 537,624.68

Base 0.00 916.00 9.17 537,624.68

COMMON STOCK37247D106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENWORTH FINANCIAL INC CL A

810.000 NHDM Local 15.706400 0.00 16.20 0.22 12,705.761.000000

Base 15.706400 0.00 16.20 0.22 12,705.76
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Base Currency: USD - US DOLLAR

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,180.000 NHHY Local 15.660700 0.00 63.60 0.85 49,736.581.000000

Base 15.660700 0.00 63.60 0.85 49,736.58

37247D106 Total

79.80 1.070.003,990.000 Local 62,442.34

Base 0.00 79.80 1.07 62,442.34

COMMON STOCK USD.01372917104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGENZYME CORP

410.000 NHDM Local 67.516400 0.00 8.20 0.47 27,673.051.000000

Base 67.516400 0.00 8.20 0.47 27,673.05

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHY Local 67.451000 0.00 10.00 0.57 33,714.931.000000

Base 67.451000 0.00 10.00 0.57 33,714.93

372917104 Total

18.20 1.040.00910.000 Local 61,387.98

Base 0.00 18.20 1.04 61,387.98

COMMON STOCK NPV37373P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGERDAU AMERISTEEL CORP

990.000 NHHY Local 10.970600 0.00 19.80 0.19 10,840.901.000000

Base 10.970600 0.00 19.80 0.19 10,840.90

30 Aug 2010 USD/DTCMERGER

1,520.000 NHEU Local 11.000000 0.00 0.00 0.00 16,720.001.000000

Base 11.000000 0.00 0.00 0.00 16,720.00

30 Aug 2010 CANCEL USD/DTCMERGER

-1,520.000 NHEU Local 11.000000 0.00 0.00 0.00 -16,720.001.000000

Base 11.000000 0.00 0.00 0.00 -16,720.00
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Base Currency: USD - US DOLLAR

30 Aug 2010 USD/DTCMERGER

10,630.000 NHHY Local 11.000000 0.00 0.00 0.00 116,930.001.000000

Base 11.000000 0.00 0.00 0.00 116,930.00

30 Aug 2010 CANCEL USD/DTCMERGER

-10,630.000 NHHY Local 11.000000 0.00 0.00 0.00 -116,930.001.000000

Base 11.000000 0.00 0.00 0.00 -116,930.00

30 Aug 2010 02 Sep 2010 USD/DTC3 MERGER

1,520.000 NHEU Local 11.000000 0.00 0.00 0.00 16,720.001.000000

Base 11.000000 0.00 0.00 0.00 16,720.00

30 Aug 2010 02 Sep 2010 USD/DTC3 MERGER

10,630.000 NHHY Local 11.000000 0.00 0.00 0.00 116,930.001.000000

Base 11.000000 0.00 0.00 0.00 116,930.00

37373P105 Total

19.80 0.190.0013,140.000 Local 144,490.90

Base 0.00 19.80 0.19 144,490.90

COMMON STOCK375558103 11 Aug 2010 16 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIGILEAD SCIENCES INC

21,000.000 NHDJ Local 34.687800 0.00 1,050.00 13.99 727,379.811.000000

Base 34.687800 0.00 1,050.00 13.99 727,379.81

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,080.000 NHDM Local 33.211000 0.00 41.60 1.17 69,036.111.000000

Base 33.211000 0.00 41.60 1.17 69,036.11

16 Aug 2010 19 Aug 2010 USD/DTC 0.04MR BEAL &COMPANY

33,805.000 NHEZ Local 33.935400 0.00 1,352.20 19.39 1,145,814.611.000000

Base 33.935400 0.00 1,352.20 19.39 1,145,814.61
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26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

2,970.000 NHDM Local 32.123300 0.00 59.40 1.61 95,345.191.000000

Base 32.123300 0.00 59.40 1.61 95,345.19

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,200.000 NHEU Local 34.345300 0.00 64.00 1.86 109,839.101.000000

Base 34.345300 0.00 64.00 1.86 109,839.10

375558103 Total

2,567.20 38.020.0063,055.000 Local 2,147,414.82

Base 0.00 2,567.20 38.02 2,147,414.82

COMMON STOCK37929X107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGLG PARTNERS INC

4,750.000 NHHY Local 4.401800 0.00 95.00 0.36 20,813.191.000000

Base 4.401800 0.00 95.00 0.36 20,813.19

COMMON STOCK USD.0138141G104 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.GOLDMAN SACHS GROUP INC

598.000 NHDM Local 140.433800 0.00 11.96 1.42 83,966.031.000000

Base 140.433800 0.00 11.96 1.42 83,966.03

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,016.000 NHDM Local 147.883400 0.00 20.32 2.54 150,226.671.000000

Base 147.883400 0.00 20.32 2.54 150,226.67

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,526.000 NHHY Local 147.863100 0.00 90.52 11.31 669,126.561.000000

Base 147.863100 0.00 90.52 11.31 669,126.56

38141G104 Total

122.80 15.270.006,140.000 Local 903,319.26

Base 0.00 122.80 15.27 903,319.26
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LP381999929 27 Aug 2010 27 Aug 2010 USD/BOSREDEMPTIONGOLDEN TREE PARTNERS LP

172,186.630 NHHG Local 1.000000 0.00 0.00 0.00 172,186.631.000000

Base 1.000000 0.00 0.00 0.00 172,186.63

COMMON STOCK USD5.382388106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGOODRICH CORP

190.000 NHDM Local 72.570000 0.00 3.80 0.24 13,784.261.000000

Base 72.570000 0.00 3.80 0.24 13,784.26

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

720.000 NHHY Local 72.034400 0.00 14.40 0.88 51,849.491.000000

Base 72.034400 0.00 14.40 0.88 51,849.49

382388106 Total

18.20 1.120.00910.000 Local 65,633.75

Base 0.00 18.20 1.12 65,633.75

COMMON STOCK38259P508 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGOOGLE INC CL A

488.000 NHDM Local 493.724000 0.00 9.76 4.08 240,923.471.000000

Base 493.724000 0.00 9.76 4.08 240,923.47

COMMON STOCK USD.01384313102 28 Sep 2010 OPEN USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GRAFTECH INTERNATIONAL LTD

35,250.000 NHDU Local 15.399500 0.00 705.00 9.18 542,118.201.000000

Base 15.399500 0.00 705.00 9.18 542,118.20

COMMON STOCK USD.5384802104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWW GRAINGER INC

179.000 NHDM Local 110.275200 0.00 3.58 0.34 19,735.341.000000

Base 110.275200 0.00 3.58 0.34 19,735.34

14 Sep 2010 17 Sep 2010 USD/DTC 0.02LIQUIDNETINC

2,430.000 NHIB Local 116.160000 0.00 48.60 4.78 282,215.421.000000

Base 116.160000 0.00 48.60 4.78 282,215.42
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384802104 Total

52.18 5.120.002,609.000 Local 301,950.76

Base 0.00 52.18 5.12 301,950.76

38499T997 06 Jul 2010 06 Jul 2010 USD/BOSREDEMPTIONGRAMERCY EMERGING MARKETS, LTD

205,709.000 NHHG Local 1.000000 0.00 0.00 0.00 205,709.001.000000

Base 1.000000 0.00 0.00 0.00 205,709.00

06 Aug 2010 06 Aug 2010 USD/BOSREDEMPTION

158,238.000 NHHG Local 1.000000 0.00 0.00 0.00 158,238.001.000000

Base 1.000000 0.00 0.00 0.00 158,238.00

10 Sep 2010 10 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

506,360.000 NHHG Local 1.000000 0.00 0.00 0.00 506,360.001.000000

Base 1.000000 0.00 0.00 0.00 506,360.00

38499T997 Total

0.00 0.000.00870,307.000 Local 870,307.00

Base 0.00 0.00 0.00 870,307.00

GDR388706103 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHGRASIM INDUSTRIES REG S GDR

438.000 NHHJ Local 48.680000 0.00 6.57 0.00 21,315.271.000000

Base 48.680000 0.00 6.57 0.00 21,315.27

COMMON STOCK NPV391164100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGREAT PLAINS ENERGY INC

1,080.000 NHHY Local 18.247000 0.00 21.60 0.34 19,684.821.000000

Base 18.247000 0.00 21.60 0.34 19,684.82

28 Sep 2010 OPEN USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

6,680.000 NHHO Local 18.802600 0.00 200.40 2.13 125,398.841.000000

Base 18.802600 0.00 200.40 2.13 125,398.84
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29 Sep 2010 OPEN USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

6,670.000 NHHO Local 18.834200 0.00 200.10 2.13 125,421.881.000000

Base 18.834200 0.00 200.10 2.13 125,421.88

30 Sep 2010 OPEN USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

6,880.000 NHHO Local 18.935700 0.00 206.40 2.21 130,069.011.000000

Base 18.935700 0.00 206.40 2.21 130,069.01

391164100 Total

628.50 6.810.0021,310.000 Local 400,574.55

Base 0.00 628.50 6.81 400,574.55

COMMON STOCK USD.1393122106 02 Jul 2010 08 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJRGREEN MOUNTAIN COFFEE ROASTE

6,370.000 NHIB Local 26.025000 0.00 318.50 2.81 165,457.941.000000

Base 26.025000 0.00 318.50 2.81 165,457.94

23 Jul 2010 28 Jul 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

12,608.000 NHDZ Local 29.381300 0.00 504.32 6.27 369,928.841.000000

Base 29.381300 0.00 504.32 6.27 369,928.84

26 Jul 2010 29 Jul 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

46,092.000 NHDZ Local 29.147600 0.00 1,843.68 22.71 1,341,604.791.000000

Base 29.147600 0.00 1,843.68 22.71 1,341,604.79

13 Sep 2010 16 Sep 2010 USD/DTC 0.04GARDNER RICH & CO

39,200.000 NHDZ Local 35.564000 0.00 1,568.00 23.56 1,392,517.241.000000

Base 35.564000 0.00 1,568.00 23.56 1,392,517.24

29 Sep 2010 OPEN USD/DTC 0.04LOOP CAPITAL MKTS LLC

83,640.000 NHDG Local 31.664600 0.00 2,927.40 44.76 2,645,454.981.000000

Base 31.664600 0.00 2,927.40 44.76 2,645,454.98
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393122106 Total

7,161.90 100.110.00187,910.000 Local 5,914,963.79

Base 0.00 7,161.90 100.11 5,914,963.79

COMMON STOCK USD.01395259104 23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLCGREENHILL + CO INC

800.000 NHDZ Local 73.685000 0.00 32.00 1.00 58,915.001.000000

Base 73.685000 0.00 32.00 1.00 58,915.00

COMMON STOCK NPV397624107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGREIF INC CL A

280.000 NHHY Local 59.937600 0.00 5.60 0.29 16,776.641.000000

Base 59.937600 0.00 5.60 0.29 16,776.64

LP398999912 21 Jul 2010 21 Jul 2010 USD/BOSREDEMPTIONGREYWOLF CAPITAL PART II

7,388.200 NHHG Local 1.000000 0.00 0.00 0.00 7,388.201.000000

Base 1.000000 0.00 0.00 0.00 7,388.20

17 Aug 2010 17 Aug 2010 USD/BOSREDEMPTION

1,501.510 NHHG Local 1.000000 0.00 0.00 0.00 1,501.511.000000

Base 1.000000 0.00 0.00 0.00 1,501.51

20 Sep 2010 20 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

7,397.870 NHHG Local 1.000000 0.00 0.00 0.00 7,397.871.000000

Base 1.000000 0.00 0.00 0.00 7,397.87

398999912 Total

0.00 0.000.0016,287.580 Local 16,287.58

Base 0.00 0.00 0.00 16,287.58

COMMON STOCK USD1.404132102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHCC INSURANCE HOLDINGS INC

920.000 NHHY Local 26.253700 0.00 18.40 0.41 24,134.591.000000

Base 26.253700 0.00 18.40 0.41 24,134.59
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REIT USD1.40414L109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHCP INC

470.000 NHDM Local 35.876800 0.00 9.40 0.29 16,852.411.000000

Base 35.876800 0.00 9.40 0.29 16,852.41

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,350.000 NHHY Local 35.692100 0.00 47.00 1.42 83,828.021.000000

Base 35.692100 0.00 47.00 1.42 83,828.02

40414L109 Total

56.40 1.710.002,820.000 Local 100,680.43

Base 0.00 56.40 1.71 100,680.43

ADR40415F101 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHHDFC BANK LTD ADR

1,460.000 NHHJ Local 181.186103 0.00 21.90 4.48 264,505.331.000000

Base 181.186103 0.00 21.90 4.48 264,505.33

REIT USD.0140426W101 01 Jul 2010 01 Jul 2010 USD/DTCREVERSE SPLIT NON CASHHRPT PROPERTIES TRUST

24,290.000 NHHY Local 4.965398 0.00 0.00 0.00 120,609.521.000000

Base 4.965398 0.00 0.00 0.00 120,609.52

COMMON STOCK USD2.5406216101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHALLIBURTON CO

1,790.000 NHDM Local 30.412700 0.00 35.80 0.93 54,402.001.000000

Base 30.412700 0.00 35.80 0.93 54,402.00

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,800.000 NHEU Local 31.626900 0.00 36.00 0.97 56,891.451.000000

Base 31.626900 0.00 36.00 0.97 56,891.45

27 Sep 2010 27 Sep 2010 USD/DTCSALE OF FRACTIONAL S

0.512 NHHZ Local 53.183593 0.00 0.00 0.00 27.231.000000

Base 53.183593 0.00 0.00 0.00 27.23
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406216101 Total

71.80 1.900.003,590.512 Local 111,320.68

Base 0.00 71.80 1.90 111,320.68

COMMON STOCK USD.01410345102 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYHANESBRANDS INC

209.000 NHEX Local 24.280000 0.00 4.18 0.09 5,070.251.000000

Base 24.280000 0.00 4.18 0.09 5,070.25

COMMON STOCK USD.01410867105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHANOVER INSURANCE GROUP INC/

350.000 NHHY Local 44.777400 0.00 7.00 0.27 15,664.821.000000

Base 44.777400 0.00 7.00 0.27 15,664.82

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

49.000 NHEX Local 43.560000 0.00 0.98 0.04 2,133.421.000000

Base 43.560000 0.00 0.98 0.04 2,133.42

410867105 Total

7.98 0.310.00399.000 Local 17,798.24

Base 0.00 7.98 0.31 17,798.24

COMMON STOCK411310105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHANSEN NATURAL CORP

80.000 NHHY Local 43.224300 0.00 1.60 0.06 3,456.281.000000

Base 43.224300 0.00 1.60 0.06 3,456.28

FUND L P411998917 04 Aug 2010 04 Aug 2010 USD/BOSREDEMPTIONHARBINGER CAPITAL PARTNERS

14,002.300 NHHG Local 1.000000 0.00 0.00 0.00 14,002.301.000000

Base 1.000000 0.00 0.00 0.00 14,002.30

24 Sep 2010 24 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

8,401.480 NHHG Local 1.000000 0.00 0.00 0.00 8,401.481.000000

Base 1.000000 0.00 0.00 0.00 8,401.48
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411998917 Total

0.00 0.000.0022,403.780 Local 22,403.78

Base 0.00 0.00 0.00 22,403.78

COMMON STOCK USD.01412822108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHARLEY DAVIDSON INC

10.000 NHDM Local 28.680000 0.00 0.20 0.01 286.591.000000

Base 28.680000 0.00 0.20 0.01 286.59

COMMON STOCK USD.01413086109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHARMAN INTERNATIONAL

80.000 NHDM Local 31.643600 0.00 1.60 0.05 2,529.841.000000

Base 31.643600 0.00 1.60 0.05 2,529.84

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

290.000 NHHY Local 31.509700 0.00 5.80 0.16 9,131.851.000000

Base 31.509700 0.00 5.80 0.16 9,131.85

413086109 Total

7.40 0.210.00370.000 Local 11,661.69

Base 0.00 7.40 0.21 11,661.69

COMMON STOCK USD1.413875105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHARRIS CORP

300.000 NHDM Local 45.917600 0.00 6.00 0.24 13,769.041.000000

Base 45.917600 0.00 6.00 0.24 13,769.04

COMMON STOCK415864107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHARSCO CORP

600.000 NHHY Local 27.083300 0.00 12.00 0.28 16,237.701.000000

Base 27.083300 0.00 12.00 0.28 16,237.70

COMMON STOCK USD.01416515104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHARTFORD FINANCIAL SVCS GRP

740.000 NHDM Local 23.333100 0.00 14.80 0.30 17,251.391.000000

Base 23.333100 0.00 14.80 0.30 17,251.39
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,250.000 NHHY Local 23.302500 0.00 65.00 1.28 75,666.851.000000

Base 23.302500 0.00 65.00 1.28 75,666.85

416515104 Total

79.80 1.580.003,990.000 Local 92,918.24

Base 0.00 79.80 1.58 92,918.24

COMMON STOCK USD.5418056107 23 Sep 2010 28 Sep 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.HASBRO INC

66,900.000 NHDF Local 43.571600 0.00 501.75 49.27 2,914,389.021.000000

Base 43.571600 0.00 501.75 49.27 2,914,389.02

COMMON STOCK NPV419870100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHAWAIIAN ELECTRIC INDS

560.000 NHHY Local 24.623200 0.00 11.20 0.24 13,777.551.000000

Base 24.623200 0.00 11.20 0.24 13,777.55

REIT USD1.42217K106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHEALTH CARE REIT INC

110.000 NHDM Local 45.345000 0.00 2.20 0.09 4,985.661.000000

Base 45.345000 0.00 2.20 0.09 4,985.66

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

990.000 NHHY Local 45.388700 0.00 19.80 0.76 44,914.251.000000

Base 45.388700 0.00 19.80 0.76 44,914.25

42217K106 Total

22.00 0.850.001,100.000 Local 49,899.91

Base 0.00 22.00 0.85 49,899.91

COMMON STOCK42222G108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHEALTH NET INC

790.000 NHHY Local 24.450600 0.00 15.80 0.33 19,299.841.000000

Base 24.450600 0.00 15.80 0.33 19,299.84
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COMMON STOCK NPV42222L107 06 Jul 2010 06 Jul 2010 USD/DTCTENDER OFFERHEALTHTRONICS INC

2,310.000 NHHZ Local 4.850000 0.00 0.00 0.00 11,203.501.000000

Base 4.850000 0.00 0.00 0.00 11,203.50

COMMON STOCK USD.25423074103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHJ HEINZ CO

520.000 NHDM Local 46.016000 0.00 10.40 0.41 23,917.511.000000

Base 46.016000 0.00 10.40 0.41 23,917.51

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,490.000 NHHY Local 45.998100 0.00 29.80 1.16 68,506.211.000000

Base 45.998100 0.00 29.80 1.16 68,506.21

423074103 Total

40.20 1.570.002,010.000 Local 92,423.72

Base 0.00 40.20 1.57 92,423.72

COMMON STOCK USD.1423452101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHELMERICH + PAYNE

750.000 NHHY Local 40.935300 0.00 15.00 0.52 30,685.961.000000

Base 40.935300 0.00 15.00 0.52 30,685.96

COMMON STOCK427096508 27 Jul 2010 27 Jul 2010 USD/DTCSALE OF FRACTIONAL SHERCULES TECHNOLOGY GROWTH

0.830 NHHZ Local 8.240963 0.00 0.00 0.00 6.841.000000

Base 8.240963 0.00 0.00 0.00 6.84

COMMON STOCK USD1.427866108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHERSHEY CO/THE

270.000 NHDM Local 47.170300 0.00 5.40 0.22 12,730.361.000000

Base 47.170300 0.00 5.40 0.22 12,730.36

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHY Local 47.108500 0.00 10.00 0.40 23,543.851.000000

Base 47.108500 0.00 10.00 0.40 23,543.85
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427866108 Total

15.40 0.620.00770.000 Local 36,274.21

Base 0.00 15.40 0.62 36,274.21

COMMERCIAL ESCROW42799R917 30 Jul 2010 30 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONHERITAGE TITLE COMP AUSTIN

235,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 235,000.001.000000

Base 1.000000 0.00 0.00 0.00 235,000.00

31 Aug 2010 31 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTION

160,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 160,000.001.000000

Base 1.000000 0.00 0.00 0.00 160,000.00

30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

175,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 175,000.001.000000

Base 1.000000 0.00 0.00 0.00 175,000.00

42799R917 Total

0.00 0.000.00570,000.000 Local 570,000.00

Base 0.00 0.00 0.00 570,000.00

COMMON STOCK USD.0142805T105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHERTZ GLOBAL HOLDINGS INC

240.000 NHHY Local 11.228700 0.00 4.80 0.05 2,690.041.000000

Base 11.228700 0.00 4.80 0.05 2,690.04

COMMON STOCK USD1.42809H107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHESS CORP

590.000 NHDM Local 52.750700 0.00 11.80 0.53 31,110.581.000000

Base 52.750700 0.00 11.80 0.53 31,110.58

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,820.000 NHHY Local 52.638900 0.00 56.40 2.51 148,382.791.000000

Base 52.638900 0.00 56.40 2.51 148,382.79
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42809H107 Total

68.20 3.040.003,410.000 Local 179,493.37

Base 0.00 68.20 3.04 179,493.37

COMMON STOCK USD.01428236103 20 Sep 2010 23 Sep 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIHEWLETT PACKARD CO

29,000.000 NHDJ Local 39.351900 0.00 1,450.00 21.91 1,139,733.191.000000

Base 39.351900 0.00 1,450.00 21.91 1,139,733.19

15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,620.000 NHDM Local 47.310100 0.00 32.40 1.30 76,608.661.000000

Base 47.310100 0.00 32.40 1.30 76,608.66

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,610.000 NHDM Local 47.144100 0.00 92.20 3.68 217,238.421.000000

Base 47.144100 0.00 92.20 3.68 217,238.42

27 Aug 2010 01 Sep 2010 USD/DTC 0.04MR BEAL &COMPANY

58,520.000 NHDG Local 37.854900 0.00 2,048.20 37.44 2,213,183.111.000000

Base 37.854900 0.00 2,048.20 37.44 2,213,183.11

428236103 Total

3,622.80 64.330.0093,750.000 Local 3,646,763.38

Base 0.00 3,622.80 64.33 3,646,763.38

COMMON STOCK USD.01428291108 12 Aug 2010 17 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCHEXCEL CORP

8,256.000 NHEX Local 17.770300 0.00 330.24 2.48 146,378.881.000000

Base 17.770300 0.00 330.24 2.48 146,378.88

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

28.000 NHEX Local 17.490000 0.00 0.56 0.01 489.151.000000

Base 17.490000 0.00 0.56 0.01 489.15
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428291108 Total

330.80 2.490.008,284.000 Local 146,868.03

Base 0.00 330.80 2.49 146,868.03

REAL ESTAT428999916 30 Jul 2010 30 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONHERITAGE APARTMENTS

160,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 160,000.001.000000

Base 1.000000 0.00 0.00 0.00 160,000.00

30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

200,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 200,000.001.000000

Base 1.000000 0.00 0.00 0.00 200,000.00

428999916 Total

0.00 0.000.00360,000.000 Local 360,000.00

Base 0.00 0.00 0.00 360,000.00

REIT USD.01431284108 04 Aug 2010 09 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCHIGHWOODS PROPERTIES INC

600.000 NHHO Local 32.332400 0.00 24.00 0.33 19,375.111.000000

Base 32.332400 0.00 24.00 0.33 19,375.11

COMMON STOCK NPV431475102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHILL ROM HOLDINGS INC

80.000 NHHY Local 29.760100 0.00 1.60 0.05 2,379.161.000000

Base 29.760100 0.00 1.60 0.05 2,379.16

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,290.000 NHEU Local 34.911900 0.00 25.80 0.76 45,009.791.000000

Base 34.911900 0.00 25.80 0.76 45,009.79

431475102 Total

27.40 0.810.001,370.000 Local 47,388.95

Base 0.00 27.40 0.81 47,388.95
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COMMON STOCK USD.01435758305 01 Jul 2010 07 Jul 2010 USD/DTC 0.02PIPER JAFFRAYHOLLY CORP

16,392.000 NHEZ Local 25.920500 0.00 327.84 7.19 424,553.811.000000

Base 25.920500 0.00 327.84 7.19 424,553.81

02 Jul 2010 08 Jul 2010 USD/DTC 0.02PIPER JAFFRAY

5,602.000 NHEZ Local 25.324500 0.00 112.04 2.40 141,753.411.000000

Base 25.324500 0.00 112.04 2.40 141,753.41

06 Jul 2010 09 Jul 2010 USD/DTC 0.02PIPER JAFFRAY

24,105.000 NHEZ Local 24.810100 0.00 482.10 10.11 597,555.251.000000

Base 24.810100 0.00 482.10 10.11 597,555.25

14 Jul 2010 19 Jul 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

60,900.000 NHDF Local 25.855000 0.00 456.75 26.62 1,574,086.131.000000

Base 25.855000 0.00 456.75 26.62 1,574,086.13

27 Jul 2010 30 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

69,800.000 NHDF Local 26.091900 0.00 698.00 30.78 1,820,485.841.000000

Base 26.091900 0.00 698.00 30.78 1,820,485.84

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

110.000 NHHY Local 25.773200 0.00 2.20 0.05 2,832.801.000000

Base 25.773200 0.00 2.20 0.05 2,832.80

435758305 Total

2,078.93 77.150.00176,909.000 Local 4,561,267.24

Base 0.00 2,078.93 77.15 4,561,267.24

COMMON STOCK USD.01436440101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHOLOGIC INC

2,320.000 NHHY Local 14.585200 0.00 46.40 0.58 33,790.681.000000

Base 14.585200 0.00 46.40 0.58 33,790.68
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COMMON STOCK USD.01436893200 09 Aug 2010 09 Aug 2010 USD/DTCSALE OF FRACTIONAL SHOME BANCSHARES INC

0.700 NHHZ Local 21.585714 0.00 0.00 0.00 15.111.000000

Base 21.585714 0.00 0.00 0.00 15.11

COMMON STOCK USD.05437076102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHOME DEPOT INC

4,110.000 NHDM Local 28.911500 0.00 82.20 2.01 118,742.061.000000

Base 28.911500 0.00 82.20 2.01 118,742.06

REIT USD.01437306103 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HOME PROPERTIES INC

320.000 NHHZ Local 51.540100 0.00 6.40 0.28 16,486.151.000000

Base 51.540100 0.00 6.40 0.28 16,486.15

COMMON STOCK USD1.438516106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHONEYWELL INTERNATIONAL INC

1,150.000 NHDM Local 43.822600 0.00 23.00 0.86 50,372.131.000000

Base 43.822600 0.00 23.00 0.86 50,372.13

COMMON STOCK440452100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHORMEL FOODS CORP

130.000 NHDM Local 43.973500 0.00 2.60 0.10 5,713.861.000000

Base 43.973500 0.00 2.60 0.10 5,713.86

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

760.000 NHHY Local 43.975200 0.00 15.20 0.57 33,405.381.000000

Base 43.975200 0.00 15.20 0.57 33,405.38

440452100 Total

17.80 0.670.00890.000 Local 39,119.24

Base 0.00 17.80 0.67 39,119.24

COMMON STOCK USD.01441060100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHOSPIRA INC

1,150.000 NHDM Local 58.107000 0.00 23.00 1.13 66,798.921.000000

Base 58.107000 0.00 23.00 1.13 66,798.92
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04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

810.000 NHEU Local 51.432000 0.00 16.20 0.70 41,643.021.000000

Base 51.432000 0.00 16.20 0.70 41,643.02

441060100 Total

39.20 1.830.001,960.000 Local 108,441.94

Base 0.00 39.20 1.83 108,441.94

REIT USD.0144106M102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHOSPITALITY PROPERTIES TRUST

990.000 NHHY Local 20.792000 0.00 19.80 0.35 20,563.931.000000

Base 20.792000 0.00 19.80 0.35 20,563.93

REIT USD.0144107P104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHOST HOTELS + RESORTS INC

5,250.000 NHHY Local 14.453400 0.00 105.00 1.29 75,774.061.000000

Base 14.453400 0.00 105.00 1.29 75,774.06

COMMON STOCK USD.01443510201 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHUBBELL INC  CL B

280.000 NHHY Local 47.400100 0.00 5.60 0.23 13,266.201.000000

Base 47.400100 0.00 5.60 0.23 13,266.20

COMMON STOCK USD.01443683107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHUDSON CITY BANCORP INC

770.000 NHDM Local 12.262100 0.00 15.40 0.16 9,426.261.000000

Base 12.262100 0.00 15.40 0.16 9,426.26

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,460.000 NHHY Local 12.259200 0.00 69.20 0.72 42,346.911.000000

Base 12.259200 0.00 69.20 0.72 42,346.91

443683107 Total

84.60 0.880.004,230.000 Local 51,773.17

Base 0.00 84.60 0.88 51,773.17
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COMMON STOCK444859102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHUMANA INC

430.000 NHDM Local 46.878600 0.00 8.60 0.35 20,148.851.000000

Base 46.878600 0.00 8.60 0.35 20,148.85

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,360.000 NHHY Local 46.857900 0.00 27.20 1.08 63,698.461.000000

Base 46.857900 0.00 27.20 1.08 63,698.46

444859102 Total

35.80 1.430.001,790.000 Local 83,847.31

Base 0.00 35.80 1.43 83,847.31

COMMON STOCK USD.01446150104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHUNTINGTON BANCSHARES INC

1,140.000 NHDM Local 6.374800 0.00 22.80 0.13 7,244.341.000000

Base 6.374800 0.00 22.80 0.13 7,244.34

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,730.000 NHHY Local 6.370800 0.00 114.60 0.62 36,389.461.000000

Base 6.370800 0.00 114.60 0.62 36,389.46

446150104 Total

137.40 0.750.006,870.000 Local 43,633.80

Base 0.00 137.40 0.75 43,633.80

COMMON STOCK USD.01447011107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHUNTSMAN CORP

980.000 NHHY Local 10.415800 0.00 19.60 0.18 10,187.701.000000

Base 10.415800 0.00 19.60 0.18 10,187.70

COMMON STOCK USD.01448579102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHYATT HOTELS CORP   CL A

350.000 NHHY Local 37.056000 0.00 7.00 0.22 12,962.381.000000

Base 37.056000 0.00 7.00 0.22 12,962.38
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COMMON STOCK44919P508 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSIAC/INTERACTIVECORP

280.000 NHHY Local 24.161800 0.00 5.60 0.12 6,759.581.000000

Base 24.161800 0.00 5.60 0.12 6,759.58

COMMON STOCK44951D108 19 Jul 2010 19 Jul 2010 USD/DTCSALE OF FRACTIONAL SIESI BFC LTD

0.367 NHHZ Local 50.844686 0.00 0.00 0.00 18.661.000000

Base 50.844686 0.00 0.00 0.00 18.66

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,779.000 NHHZ Local 23.051400 0.00 75.58 1.47 87,034.191.000000

Base 23.051400 0.00 75.58 1.47 87,034.19

44951D108 Total

75.58 1.470.003,779.367 Local 87,052.85

Base 0.00 75.58 1.47 87,052.85

COMMON STOCK USD1.450828108 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYIBERIABANK CORP

8.000 NHEX Local 49.330000 0.00 0.16 0.01 394.471.000000

Base 49.330000 0.00 0.16 0.01 394.47

COMMON STOCK USD1.450911102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSITT CORP

260.000 NHDM Local 50.116100 0.00 5.20 0.23 13,024.761.000000

Base 50.116100 0.00 5.20 0.23 13,024.76

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,620.000 NHHY Local 50.075300 0.00 32.40 1.38 81,088.211.000000

Base 50.075300 0.00 32.40 1.38 81,088.21

450911102 Total

37.60 1.610.001,880.000 Local 94,112.97

Base 0.00 37.60 1.61 94,112.97
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ADR45104G104 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHICICI BANK LTD SPON ADR

4,831.000 NHHJ Local 48.692600 0.00 72.47 3.98 235,157.501.000000

Base 48.692600 0.00 72.47 3.98 235,157.50

COMMON STOCK USD.0145167R104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSIDEX CORP

110.000 NHHY Local 32.617300 0.00 2.20 0.07 3,585.631.000000

Base 32.617300 0.00 2.20 0.07 3,585.63

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

22.000 NHEX Local 30.160000 0.00 0.44 0.02 663.061.000000

Base 30.160000 0.00 0.44 0.02 663.06

31 Aug 2010 03 Sep 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

700.000 NHHO Local 29.813600 0.00 28.00 0.36 20,841.161.000000

Base 29.813600 0.00 28.00 0.36 20,841.16

29 Sep 2010 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

7,245.000 NHEX Local 35.429400 0.00 289.80 4.34 256,391.861.000000

Base 35.429400 0.00 289.80 4.34 256,391.86

29 Sep 2010 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,170.000 NHHO Local 35.484600 0.00 46.80 0.71 41,469.471.000000

Base 35.484600 0.00 46.80 0.71 41,469.47

45167R104 Total

367.24 5.500.009,247.000 Local 322,951.18

Base 0.00 367.24 5.50 322,951.18

COMMON STOCK USD.145168D104 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.IDEXX LABORATORIES INC

660.000 NHEU Local 60.056300 0.00 13.20 0.67 39,623.291.000000

Base 60.056300 0.00 13.20 0.67 39,623.29
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23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

1,200.000 NHDZ Local 56.870000 0.00 48.00 1.16 68,194.841.000000

Base 56.870000 0.00 48.00 1.16 68,194.84

45168D104 Total

61.20 1.830.001,860.000 Local 107,818.13

Base 0.00 61.20 1.83 107,818.13

COMMON STOCK USD.01452308109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSILLINOIS TOOL WORKS

590.000 NHDM Local 43.680700 0.00 11.80 0.44 25,759.371.000000

Base 43.680700 0.00 11.80 0.44 25,759.37

COMMON STOCK USD.01452327109 12 Jul 2010 15 Jul 2010 USD/DTC 0.02LIQUIDNETINCILLUMINA INC

14,223.000 NHDU Local 43.560300 0.00 243.21 10.48 619,304.461.000000

Base 43.560300 0.00 243.21 10.48 619,304.46

13 Jul 2010 16 Jul 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,667.000 NHDU Local 44.113000 0.00 33.34 1.25 73,501.781.000000

Base 44.113000 0.00 33.34 1.25 73,501.78

29 Jul 2010 03 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

42,400.000 NHDZ Local 43.594600 0.00 1,696.00 31.24 1,846,683.801.000000

Base 43.594600 0.00 1,696.00 31.24 1,846,683.80

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

3,100.000 NHDZ Local 44.794000 0.00 124.00 2.35 138,735.051.000000

Base 44.794000 0.00 124.00 2.35 138,735.05

452327109 Total

2,096.55 45.320.0061,390.000 Local 2,678,225.09

Base 0.00 2,096.55 45.32 2,678,225.09
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COMMON STOCK NPV453096208 15 Jul 2010 20 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCIMPERIAL SUGAR CO

2,004.000 NHDU Local 12.022300 0.00 10.02 0.41 24,082.261.000000

Base 12.022300 0.00 10.02 0.41 24,082.26

16 Jul 2010 21 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,255.000 NHDU Local 11.789000 0.00 6.28 0.26 14,788.661.000000

Base 11.789000 0.00 6.28 0.26 14,788.66

23 Jul 2010 28 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,527.000 NHDU Local 11.807900 0.00 22.64 0.91 53,430.811.000000

Base 11.807900 0.00 22.64 0.91 53,430.81

26 Jul 2010 29 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,285.000 NHDU Local 11.794400 0.00 11.43 0.46 26,938.311.000000

Base 11.794400 0.00 11.43 0.46 26,938.31

27 Jul 2010 30 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,116.000 NHDU Local 11.922100 0.00 10.58 0.43 25,216.151.000000

Base 11.922100 0.00 10.58 0.43 25,216.15

29 Jul 2010 03 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,053.000 NHDU Local 11.917900 0.00 10.27 0.42 24,456.761.000000

Base 11.917900 0.00 10.27 0.42 24,456.76

30 Jul 2010 04 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,067.000 NHDU Local 12.000900 0.00 10.34 0.42 24,795.101.000000

Base 12.000900 0.00 10.34 0.42 24,795.10

02 Aug 2010 05 Aug 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,744.000 NHDU Local 12.000700 0.00 8.72 0.36 20,920.141.000000

Base 12.000700 0.00 8.72 0.36 20,920.14

03 Aug 2010 06 Aug 2010 USD/DTC 0.02LIQUIDNETINC

1,351.000 NHDU Local 12.255300 0.00 22.43 0.28 16,534.201.000000

Base 12.255300 0.00 22.43 0.28 16,534.20
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03 Aug 2010 06 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,938.000 NHDU Local 12.345500 0.00 19.69 0.83 48,596.061.000000

Base 12.345500 0.00 19.69 0.83 48,596.06

453096208 Total

132.40 4.780.0023,340.000 Local 279,758.45

Base 0.00 132.40 4.78 279,758.45

COMMON STOCK USD.01453836108 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYINDEPENDENT BANK CORP/MA

1,759.000 NHEX Local 21.303200 0.00 35.18 0.64 37,436.511.000000

Base 21.303200 0.00 35.18 0.64 37,436.51

COMMON STOCK45670G108 02 Jul 2010 02 Jul 2010 USD/DTCMERGERINFOGROUP INC

1,710.000 NHHZ Local 8.000000 0.00 0.00 0.00 13,680.001.000000

Base 8.000000 0.00 0.00 0.00 13,680.00

ADR456788108 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHINFOSYS TECHNOLOGIES SP ADR

4,992.000 NHHJ Local 66.494700 0.00 74.88 5.61 331,861.051.000000

Base 66.494700 0.00 74.88 5.61 331,861.05

COMMON STOCK USD.01457153104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINGRAM MICRO INC CL A

1,250.000 NHHY Local 16.888000 0.00 25.00 0.36 21,084.641.000000

Base 16.888000 0.00 25.00 0.36 21,084.64

COMMON STOCK458118106 01 Jul 2010 07 Jul 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCINTEGRATED DEVICE TECH INC

28,800.000 NHHO Local 4.991600 0.00 864.00 2.43 142,891.651.000000

Base 4.991600 0.00 864.00 2.43 142,891.65

13 Jul 2010 16 Jul 2010 USD/DTC 0.04SEI FINANCIAL SER CO

82,300.000 NHHO Local 5.189700 0.00 3,292.00 7.22 423,813.091.000000

Base 5.189700 0.00 3,292.00 7.22 423,813.09
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458118106 Total

4,156.00 9.650.00111,100.000 Local 566,704.74

Base 0.00 4,156.00 9.65 566,704.74

COMMON STOCK458140100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTEL CORP

11,220.000 NHDM Local 21.494500 0.00 224.40 4.08 240,939.811.000000

Base 21.494500 0.00 224.40 4.08 240,939.81

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

15,470.000 NHHY Local 21.493700 0.00 309.40 5.62 332,192.521.000000

Base 21.493700 0.00 309.40 5.62 332,192.52

458140100 Total

533.80 9.700.0026,690.000 Local 573,132.33

Base 0.00 533.80 9.70 573,132.33

COMMON STOCK USD1.45822P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTEGRYS ENERGY GROUP INC

60.000 NHDM Local 48.609700 0.00 1.20 0.05 2,915.331.000000

Base 48.609700 0.00 1.20 0.05 2,915.33

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

610.000 NHHY Local 48.632800 0.00 12.20 0.51 29,653.301.000000

Base 48.632800 0.00 12.20 0.51 29,653.30

45822P105 Total

13.40 0.560.00670.000 Local 32,568.63

Base 0.00 13.40 0.56 32,568.63

COMMON STOCK USD.0145840J107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTERACTIVE DATA CORP

540.000 NHHY Local 33.802600 0.00 10.80 0.31 18,242.291.000000

Base 33.802600 0.00 10.80 0.31 18,242.29
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30 Jul 2010 30 Jul 2010 USD/DTCMERGER

1,800.000 NHEU Local 33.860000 0.00 0.00 0.00 60,948.001.000000

Base 33.860000 0.00 0.00 0.00 60,948.00

30 Jul 2010 30 Jul 2010 USD/DTCMERGER

240.000 NHHY Local 33.860000 0.00 0.00 0.00 8,126.401.000000

Base 33.860000 0.00 0.00 0.00 8,126.40

45840J107 Total

10.80 0.310.002,580.000 Local 87,316.69

Base 0.00 10.80 0.31 87,316.69

COMMON STOCK USD.0145841N107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTERACTIVE BROKERS GRO CL A

210.000 NHHY Local 16.625400 0.00 4.20 0.06 3,487.071.000000

Base 16.625400 0.00 4.20 0.06 3,487.07

COMMON STOCK USD.0145865V100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTERCONTINENTALEXCHANGE INC

85.000 NHDM Local 107.752500 0.00 1.70 0.16 9,157.101.000000

Base 107.752500 0.00 1.70 0.16 9,157.10

COMMON STOCK USD.2459200101 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL BUSINESS MACHINES CORP

770.000 NHDM Local 129.840000 0.00 15.40 1.69 99,959.711.000000

Base 129.840000 0.00 15.40 1.69 99,959.71

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,532.000 NHDM Local 128.385900 0.00 50.64 5.50 325,016.961.000000

Base 128.385900 0.00 50.64 5.50 325,016.96

459200101 Total

66.04 7.190.003,302.000 Local 424,976.67

Base 0.00 66.04 7.19 424,976.67
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COMMON STOCK459506101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTL FLAVORS + FRAGRANCES

90.000 NHDM Local 46.569800 0.00 1.80 0.08 4,189.401.000000

Base 46.569800 0.00 1.80 0.08 4,189.40

COMMON STOCK459902102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTL GAME TECHNOLOGY

460.000 NHDM Local 16.645200 0.00 9.20 0.13 7,647.461.000000

Base 16.645200 0.00 9.20 0.13 7,647.46

COMMON STOCK USD1.460146103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTERNATIONAL PAPER CO

840.000 NHDM Local 25.260100 0.00 16.80 0.36 21,201.321.000000

Base 25.260100 0.00 16.80 0.36 21,201.32

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

780.000 NHHY Local 25.255100 0.00 15.60 0.34 19,683.041.000000

Base 25.255100 0.00 15.60 0.34 19,683.04

460146103 Total

32.40 0.700.001,620.000 Local 40,884.36

Base 0.00 32.40 0.70 40,884.36

COMMON STOCK USD1.460254105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTL RECTIFIER CORP

570.000 NHHY Local 20.409100 0.00 11.40 0.20 11,621.591.000000

Base 20.409100 0.00 11.40 0.20 11,621.59

COMMON STOCK USD.01460335201 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTL SPEEDWAY CORP CL A

160.000 NHHY Local 26.797500 0.00 3.20 0.08 4,284.321.000000

Base 26.797500 0.00 3.20 0.08 4,284.32

COMMON STOCK USD.1460690100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTERPUBLIC GROUP OF COS INC

660.000 NHDM Local 8.322100 0.00 13.20 0.10 5,479.291.000000

Base 8.322100 0.00 13.20 0.10 5,479.29
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COMMON STOCK USD.0146069S109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTERSIL CORP A

650.000 NHHY Local 12.172300 0.00 13.00 0.14 7,898.861.000000

Base 12.172300 0.00 13.00 0.14 7,898.86

COMMON STOCK USD.01461202103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTUIT INC

680.000 NHDM Local 39.487500 0.00 13.60 0.46 26,837.441.000000

Base 39.487500 0.00 13.60 0.46 26,837.44

COMMON STOCK46120E602 02 Sep 2010 08 Sep 2010 USD/DTC 0.02PERSHING LLCINTUITIVE SURGICAL INC

400.000 NHEY Local 274.238600 0.00 8.00 1.85 109,685.591.000000

Base 274.238600 0.00 8.00 1.85 109,685.59

15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.

301.000 NHDM Local 334.577100 0.00 6.02 1.70 100,699.991.000000

Base 334.577100 0.00 6.02 1.70 100,699.99

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

78.000 NHDM Local 337.599400 0.00 1.56 0.45 26,330.741.000000

Base 337.599400 0.00 1.56 0.45 26,330.74

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

133.000 NHEU Local 335.662700 0.00 2.66 0.75 44,639.731.000000

Base 335.662700 0.00 2.66 0.75 44,639.73

46120E602 Total

18.24 4.750.00912.000 Local 281,356.05

Base 0.00 18.24 4.75 281,356.05

COMMON STOCK46121Y102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINTREPID POTASH INC

360.000 NHHY Local 23.921400 0.00 7.20 0.15 8,604.351.000000

Base 23.921400 0.00 7.20 0.15 8,604.35
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COMMON STOCK USD.01462846106 30 Jun 2010 06 Jul 2010 USD/DTC 0.04MAXIM GROUPIRON MOUNTAIN INC

25,423.000 NHDZ Local 22.735400 0.00 1,016.92 9.77 576,975.381.000000

Base 22.735400 0.00 1,016.92 9.77 576,975.38

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

270.000 NHDM Local 25.534700 0.00 5.40 0.12 6,888.851.000000

Base 25.534700 0.00 5.40 0.12 6,888.85

462846106 Total

1,022.32 9.890.0025,693.000 Local 583,864.23

Base 0.00 1,022.32 9.89 583,864.23

FUND II LP463995993 30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTIONINVESCO VENTURE PARTNRSHIP

470,929.000 NHEL Local 1.000000 0.00 0.00 0.00 470,929.001.000000

Base 1.000000 0.00 0.00 0.00 470,929.00

ISHARES MSCI TAIWAN 464286731 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHISHARES MSCI TAIWAN INDEX FUND

130,998.000 NHHJ Local 13.315500 0.00 1,964.97 29.48 1,742,309.421.000000

Base 13.315500 0.00 1,964.97 29.48 1,742,309.42

COMMON STOCK NPV465685105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSITC HOLDINGS CORP

50.000 NHHY Local 57.755200 0.00 1.00 0.05 2,886.711.000000

Base 57.755200 0.00 1.00 0.05 2,886.71

COMMON STOCK USD.0146600W106 25 Aug 2010 30 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCIXYS CORPORATION

3,600.000 NHDY Local 9.140200 0.00 108.00 0.56 32,796.161.000000

Base 9.140200 0.00 108.00 0.56 32,796.16

26 Aug 2010 31 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,600.000 NHDY Local 9.158000 0.00 168.00 0.87 51,115.931.000000

Base 9.158000 0.00 168.00 0.87 51,115.93
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27 Aug 2010 01 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,630.000 NHDY Local 9.144000 0.00 78.90 0.41 23,969.411.000000

Base 9.144000 0.00 78.90 0.41 23,969.41

46600W106 Total

354.90 1.840.0011,830.000 Local 107,881.50

Base 0.00 354.90 1.84 107,881.50

COMMON STOCK NPV466032109 04 Aug 2010 09 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.J + J SNACK FOODS CORP

1,000.000 NHHO Local 42.501100 0.00 30.00 0.72 42,470.381.000000

Base 42.501100 0.00 30.00 0.72 42,470.38

05 Aug 2010 10 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

600.000 NHHO Local 41.586400 0.00 18.00 0.43 24,933.411.000000

Base 41.586400 0.00 18.00 0.43 24,933.41

06 Aug 2010 11 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,200.000 NHHO Local 40.617100 0.00 66.00 1.52 89,290.101.000000

Base 40.617100 0.00 66.00 1.52 89,290.10

466032109 Total

114.00 2.670.003,800.000 Local 156,693.89

Base 0.00 114.00 2.67 156,693.89

COMMON STOCK USD.0146612H402 12 Jul 2010 15 Jul 2010 USD/DTC 0.03HEEVERS &CO. INC.J CREW GROUP INC

6,720.000 NHIB Local 35.806300 0.00 201.60 4.07 240,412.671.000000

Base 35.806300 0.00 201.60 4.07 240,412.67

COMMON STOCK USD1.46625H100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJPMORGAN CHASE + CO

8,020.000 NHDM Local 40.837700 0.00 160.40 5.54 327,352.411.000000

Base 40.837700 0.00 160.40 5.54 327,352.41
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

34,990.000 NHHY Local 40.834200 0.00 699.80 24.15 1,428,064.711.000000

Base 40.834200 0.00 699.80 24.15 1,428,064.71

46625H100 Total

860.20 29.690.0043,010.000 Local 1,755,417.12

Base 0.00 860.20 29.69 1,755,417.12

ADR46626D108 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHMMC NORILSK NICKEL JSC ADR

1,838.000 NHHJ Local 16.430000 0.00 27.57 0.00 30,170.771.000000

Base 16.430000 0.00 27.57 0.00 30,170.77

COMMON STOCK466313103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJABIL CIRCUIT INC

430.000 NHHY Local 15.325300 0.00 8.60 0.12 6,581.161.000000

Base 15.325300 0.00 8.60 0.12 6,581.16

COMMON STOCK USD.01466367109 28 Jul 2010 02 Aug 2010 USD/DTC 0.02WEEDEN + CO.JACK IN THE BOX INC

350.000 NHDX Local 20.986000 0.00 7.00 0.13 7,337.971.000000

Base 20.986000 0.00 7.00 0.13 7,337.97

03 Aug 2010 06 Aug 2010 USD/DTC 0.02WEEDEN + CO.

3,700.000 NHDX Local 20.999200 0.00 74.00 1.32 77,621.721.000000

Base 20.999200 0.00 74.00 1.32 77,621.72

04 Aug 2010 09 Aug 2010 USD/DTC 0.02WEEDEN + CO.

50.000 NHDX Local 21.016100 0.00 1.00 0.02 1,049.791.000000

Base 21.016100 0.00 1.00 0.02 1,049.79

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

137.000 NHEX Local 20.540000 0.00 2.74 0.05 2,811.191.000000

Base 20.540000 0.00 2.74 0.05 2,811.19
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29 Sep 2010 OPEN USD/DTC 0.03CANTOR FITZGERALD + CO.

1,550.000 NHDX Local 21.750000 0.00 46.50 0.57 33,665.431.000000

Base 21.750000 0.00 46.50 0.57 33,665.43

29 Sep 2010 OPEN USD/DTC 0.03GARDNER RICH & CO

7,750.000 NHDX Local 21.660200 0.00 232.50 2.84 167,631.211.000000

Base 21.660200 0.00 232.50 2.84 167,631.21

30 Sep 2010 OPEN USD/DTC 0.03GARDNER RICH & CO

1,800.000 NHDX Local 21.570800 0.00 54.00 0.66 38,772.781.000000

Base 21.570800 0.00 54.00 0.66 38,772.78

466367109 Total

417.74 5.590.0015,337.000 Local 328,890.09

Base 0.00 417.74 5.59 328,890.09

467998910 20 Aug 2010 20 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTJK + B CAPITAL IV LP

100,252.000 NHEL Local 1.000000 0.00 0.00 0.00 100,252.001.000000

Base 1.000000 0.00 0.00 0.00 100,252.00

COMMON STOCK USD1.469814107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJACOBS ENGINEERING GROUP INC

140.000 NHDM Local 37.476600 0.00 2.80 0.09 5,243.831.000000

Base 37.476600 0.00 2.80 0.09 5,243.83

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHHY Local 37.633100 0.00 7.80 0.25 14,668.861.000000

Base 37.633100 0.00 7.80 0.25 14,668.86

469814107 Total

10.60 0.340.00530.000 Local 19,912.69

Base 0.00 10.60 0.34 19,912.69
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COMMON STOCK USD.0147102X105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJANUS CAPITAL GROUP INC

240.000 NHDM Local 10.916100 0.00 4.80 0.05 2,615.011.000000

Base 10.916100 0.00 4.80 0.05 2,615.01

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,340.000 NHHY Local 10.874700 0.00 26.80 0.25 14,545.051.000000

Base 10.874700 0.00 26.80 0.25 14,545.05

47102X105 Total

31.60 0.300.001,580.000 Local 17,160.06

Base 0.00 31.60 0.30 17,160.06

COMMON STOCK USD.01471109108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJARDEN CORP

1,420.000 NHHY Local 29.976300 0.00 28.40 0.72 42,537.231.000000

Base 29.976300 0.00 28.40 0.72 42,537.23

COMMON STOCK472319102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJEFFERIES GROUP INC

940.000 NHHY Local 24.575700 0.00 18.80 0.40 23,081.961.000000

Base 24.575700 0.00 18.80 0.40 23,081.96

COMMON STOCK USD.0547758P307 15 Sep 2010 20 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCJO ANN STORES INC

780.000 NHHO Local 43.604600 0.00 23.40 0.58 33,987.611.000000

Base 43.604600 0.00 23.40 0.58 33,987.61

COMMON STOCK USD1.478160104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJOHNSON + JOHNSON

5,570.000 NHDM Local 57.941800 0.00 111.40 5.46 322,618.971.000000

Base 57.941800 0.00 111.40 5.46 322,618.97

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

20,610.000 NHHY Local 57.943300 0.00 412.20 20.19 1,193,779.021.000000

Base 57.943300 0.00 412.20 20.19 1,193,779.02
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478160104 Total

523.60 25.650.0026,180.000 Local 1,516,397.99

Base 0.00 523.60 25.65 1,516,397.99

COMMON STOCK478366107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJOHNSON CONTROLS INC

1,010.000 NHDM Local 28.395700 0.00 20.20 0.49 28,658.971.000000

Base 28.395700 0.00 20.20 0.49 28,658.97

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 28.453500 0.00 6.00 0.15 8,529.901.000000

Base 28.453500 0.00 6.00 0.15 8,529.90

478366107 Total

26.20 0.640.001,310.000 Local 37,188.87

Base 0.00 26.20 0.64 37,188.87

COMMON STOCK USD.0148238T109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKAR AUCTION SERVICES INC

200.000 NHHY Local 12.869400 0.00 4.00 0.05 2,569.831.000000

Base 12.869400 0.00 4.00 0.05 2,569.83

ADR48241A105 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHKB FINANCIAL GROUP INC ADR

4,729.000 NHHJ Local 43.154800 0.00 70.94 3.45 204,004.661.000000

Base 43.154800 0.00 70.94 3.45 204,004.66

COMMON STOCK48242W106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKBR INC

1,210.000 NHHY Local 22.959000 0.00 24.20 0.47 27,755.721.000000

Base 22.959000 0.00 24.20 0.47 27,755.72

COMMON STOCK482480100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKLA TENCOR CORPORATION

160.000 NHDM Local 31.662500 0.00 3.20 0.09 5,062.711.000000

Base 31.662500 0.00 3.20 0.09 5,062.71
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,280.000 NHHY Local 31.590800 0.00 25.60 0.69 40,409.931.000000

Base 31.590800 0.00 25.60 0.69 40,409.93

482480100 Total

28.80 0.780.001,440.000 Local 45,472.64

Base 0.00 28.80 0.78 45,472.64

COMMON STOCK USD.01485170302 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKANSAS CITY SOUTHERN

340.000 NHHY Local 37.761800 0.00 6.80 0.22 12,831.991.000000

Base 37.761800 0.00 6.80 0.22 12,831.99

COMMON STOCK USD.1486587108 03 Sep 2010 09 Sep 2010 USD/DTC 0.02LIQUIDNETINCKAYDON CORP

4,071.000 NHDU Local 34.550200 0.00 67.99 2.38 140,583.491.000000

Base 34.550200 0.00 67.99 2.38 140,583.49

07 Sep 2010 10 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,606.000 NHDU Local 34.001600 0.00 18.03 2.08 122,589.661.000000

Base 34.001600 0.00 18.03 2.08 122,589.66

07 Sep 2010 10 Sep 2010 USD/DTC 0.02LIQUIDNETINC

3,947.000 NHDU Local 33.865000 0.00 65.91 2.26 133,596.991.000000

Base 33.865000 0.00 65.91 2.26 133,596.99

08 Sep 2010 13 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,527.000 NHDU Local 34.171200 0.00 27.64 3.20 188,833.381.000000

Base 34.171200 0.00 27.64 3.20 188,833.38

09 Sep 2010 14 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,157.000 NHDU Local 34.031100 0.00 63.14 1.82 107,371.221.000000

Base 34.031100 0.00 63.14 1.82 107,371.22
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09 Sep 2010 14 Sep 2010 USD/DTC 0.02LIQUIDNETINC

3,158.000 NHDU Local 34.155000 0.00 52.74 1.83 107,806.921.000000

Base 34.155000 0.00 52.74 1.83 107,806.92

486587108 Total

295.45 13.570.0023,466.000 Local 800,781.66

Base 0.00 295.45 13.57 800,781.66

COM48660Q102 12 Aug 2010 12 Aug 2010 USD/DTCSALE OF FRACTIONAL SKAYNE ANDERSON ENERGY DEV CO

0.562 NHHZ Local 11.316725 0.00 0.00 0.00 6.361.000000

Base 11.316725 0.00 0.00 0.00 6.36

COMMON STOCK USD1.48666K109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKB HOME

620.000 NHHY Local 12.108400 0.00 12.40 0.13 7,494.681.000000

Base 12.108400 0.00 12.40 0.13 7,494.68

COMMON STOCK USD.25487836108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKELLOGG CO

430.000 NHDM Local 51.897400 0.00 8.60 0.38 22,306.901.000000

Base 51.897400 0.00 8.60 0.38 22,306.90

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

220.000 NHHY Local 51.941600 0.00 4.40 0.20 11,422.551.000000

Base 51.941600 0.00 4.40 0.20 11,422.55

487836108 Total

13.00 0.580.00650.000 Local 33,729.45

Base 0.00 13.00 0.58 33,729.45

COMMON STOCK USD.01488879107 21 Sep 2010 24 Sep 2010 USD/DTC 0.03PULSE TRADING LLCKENEXA CORP

6,012.000 NHDY Local 16.008900 0.00 180.36 1.63 96,063.521.000000

Base 16.008900 0.00 180.36 1.63 96,063.52



Prepared by State StreetPage 963

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

24 Sep 2010 29 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

8,467.000 NHDY Local 17.225700 0.00 254.01 2.47 145,593.521.000000

Base 17.225700 0.00 254.01 2.47 145,593.52

488879107 Total

434.37 4.100.0014,479.000 Local 241,657.04

Base 0.00 434.37 4.10 241,657.04

COMMON STOCK489170100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKENNAMETAL INC

170.000 NHHY Local 28.807100 0.00 3.40 0.09 4,893.721.000000

Base 28.807100 0.00 3.40 0.09 4,893.72

COMMON STOCK USD1.493267108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKEYCORP

1,430.000 NHDM Local 8.419800 0.00 28.60 0.21 12,011.501.000000

Base 8.419800 0.00 28.60 0.21 12,011.50

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,020.000 NHHY Local 8.419700 0.00 140.40 1.00 58,964.891.000000

Base 8.419700 0.00 140.40 1.00 58,964.89

493267108 Total

169.00 1.210.008,450.000 Local 70,976.39

Base 0.00 169.00 1.21 70,976.39

COMMON STOCK494368103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKIMBERLY CLARK CORP

820.000 NHDM Local 64.514100 0.00 16.40 0.90 52,884.261.000000

Base 64.514100 0.00 16.40 0.90 52,884.26

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

680.000 NHHY Local 64.527900 0.00 13.60 0.75 43,864.621.000000

Base 64.527900 0.00 13.60 0.75 43,864.62
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494368103 Total

30.00 1.650.001,500.000 Local 96,748.88

Base 0.00 30.00 1.65 96,748.88

REIT USD.0149446R109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKIMCO REALTY CORP

490.000 NHDM Local 15.119800 0.00 9.80 0.13 7,398.771.000000

Base 15.119800 0.00 9.80 0.13 7,398.77

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,240.000 NHHY Local 15.088000 0.00 64.80 0.83 48,819.491.000000

Base 15.088000 0.00 64.80 0.83 48,819.49

49446R109 Total

74.60 0.960.003,730.000 Local 56,218.26

Base 0.00 74.60 0.96 56,218.26

COMMON STOCK USD.25494580103 25 Aug 2010 30 Aug 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INCKINDRED HEALTHCARE INC

74,850.000 NHDY Local 12.337200 0.00 2,245.50 15.61 921,178.311.000000

Base 12.337200 0.00 2,245.50 15.61 921,178.31

COMMON STOCK49460W208 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKINETIC CONCEPTS INC

600.000 NHHY Local 34.025000 0.00 12.00 0.35 20,402.651.000000

Base 34.025000 0.00 12.00 0.35 20,402.65

COMMON STOCK NPV495582108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKING PHARMACEUTICALS INC

320.000 NHDM Local 8.783700 0.00 6.40 0.05 2,804.331.000000

Base 8.783700 0.00 6.40 0.05 2,804.33

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,510.000 NHHY Local 8.772000 0.00 30.20 0.23 13,215.291.000000

Base 8.772000 0.00 30.20 0.23 13,215.29
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495582108 Total

36.60 0.280.001,830.000 Local 16,019.62

Base 0.00 36.60 0.28 16,019.62

COMMON STOCK USD.1497266106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKIRBY CORP

400.000 NHHY Local 42.625000 0.00 8.00 0.29 17,041.711.000000

Base 42.625000 0.00 8.00 0.29 17,041.71

COMMON STOCK USD.01500255104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKOHLS CORP

450.000 NHDM Local 48.925600 0.00 9.00 0.38 22,007.141.000000

Base 48.925600 0.00 9.00 0.38 22,007.14

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

630.000 NHHY Local 48.926300 0.00 12.60 0.53 30,810.441.000000

Base 48.926300 0.00 12.60 0.53 30,810.44

500255104 Total

21.60 0.910.001,080.000 Local 52,817.58

Base 0.00 21.60 0.91 52,817.58

COMMON STOCK USD.0150060P106 05 Aug 2010 10 Aug 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.KOPPERS HOLDINGS INC

1,700.000 NHHO Local 24.195800 0.00 51.00 0.70 41,081.161.000000

Base 24.195800 0.00 51.00 0.70 41,081.16

24 Aug 2010 27 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,220.000 NHHO Local 21.192000 0.00 88.80 0.80 46,956.641.000000

Base 21.192000 0.00 88.80 0.80 46,956.64

25 Aug 2010 30 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,220.000 NHHO Local 20.728200 0.00 88.80 0.78 45,927.021.000000

Base 20.728200 0.00 88.80 0.78 45,927.02
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26 Aug 2010 31 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,570.000 NHHO Local 20.711300 0.00 102.80 0.90 53,124.341.000000

Base 20.711300 0.00 102.80 0.90 53,124.34

27 Aug 2010 01 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,440.000 NHHO Local 20.897700 0.00 177.60 1.57 92,606.621.000000

Base 20.897700 0.00 177.60 1.57 92,606.62

30 Aug 2010 02 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,340.000 NHHO Local 20.332500 0.00 53.60 0.47 27,191.481.000000

Base 20.332500 0.00 53.60 0.47 27,191.48

02 Sep 2010 08 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

940.000 NHHO Local 21.206400 0.00 37.60 0.34 19,896.081.000000

Base 21.206400 0.00 37.60 0.34 19,896.08

01 Sep 2010 07 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,140.000 NHHO Local 21.016000 0.00 125.60 1.12 65,863.521.000000

Base 21.016000 0.00 125.60 1.12 65,863.52

31 Aug 2010 03 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,030.000 NHHO Local 20.148200 0.00 41.20 0.36 20,711.091.000000

Base 20.148200 0.00 41.20 0.36 20,711.09

50060P106 Total

767.00 7.040.0019,600.000 Local 413,357.95

Base 0.00 767.00 7.04 413,357.95

ADR500631106 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHKOREA ELEC POWER CORP SP ADR

9,348.000 NHHJ Local 12.955500 0.00 140.22 2.05 120,965.741.000000

Base 12.955500 0.00 140.22 2.05 120,965.74
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COMMON STOCK NPV50075N104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKRAFT FOODS INC CLASS A

3,510.000 NHDM Local 29.860500 0.00 70.20 1.78 104,738.381.000000

Base 29.860500 0.00 70.20 1.78 104,738.38

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

14,100.000 NHHY Local 29.863000 0.00 282.00 7.12 420,779.181.000000

Base 29.863000 0.00 282.00 7.12 420,779.18

50075N104 Total

352.20 8.900.0017,610.000 Local 525,517.56

Base 0.00 352.20 8.90 525,517.56

COMMON STOCK USD1.501044101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKROGER CO

1,400.000 NHDM Local 21.119300 0.00 28.00 0.50 29,538.521.000000

Base 21.119300 0.00 28.00 0.50 29,538.52

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,110.000 NHHY Local 21.131500 0.00 122.20 2.19 128,989.081.000000

Base 21.131500 0.00 122.20 2.19 128,989.08

501044101 Total

150.20 2.690.007,510.000 Local 158,527.60

Base 0.00 150.20 2.69 158,527.60

COMMON STOCK USD.01501889208 26 Jul 2010 29 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJRLKQ CORP

2,750.000 NHIB Local 20.840300 0.00 137.50 0.97 57,172.361.000000

Base 20.840300 0.00 137.50 0.97 57,172.36

27 Jul 2010 30 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,810.000 NHIB Local 20.847700 0.00 28.10 1.00 58,552.941.000000

Base 20.847700 0.00 28.10 1.00 58,552.94
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17 Aug 2010 20 Aug 2010 USD/DTC 0.03HEEVERS &CO. INC.

18,200.000 NHIB Local 19.727500 0.00 546.00 6.07 358,488.431.000000

Base 19.727500 0.00 546.00 6.07 358,488.43

501889208 Total

711.60 8.040.0023,760.000 Local 474,213.73

Base 0.00 711.60 8.04 474,213.73

COMMON STOCK USD.01502161102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLSI CORP

1,130.000 NHDM Local 4.919700 0.00 22.60 0.10 5,536.561.000000

Base 4.919700 0.00 22.60 0.10 5,536.56

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,220.000 NHHY Local 4.925500 0.00 104.40 0.44 25,606.271.000000

Base 4.925500 0.00 104.40 0.44 25,606.27

502161102 Total

127.00 0.540.006,350.000 Local 31,142.83

Base 0.00 127.00 0.54 31,142.83

COMMON STOCK USD.01502424104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSL 3 COMMUNICATIONS HOLDINGS

270.000 NHDM Local 74.873900 0.00 5.40 0.35 20,210.201.000000

Base 74.873900 0.00 5.40 0.35 20,210.20

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

920.000 NHHY Local 74.841500 0.00 18.40 1.17 68,834.611.000000

Base 74.841500 0.00 18.40 1.17 68,834.61

502424104 Total

23.80 1.520.001,190.000 Local 89,044.81

Base 0.00 23.80 1.52 89,044.81
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COMMON STOCK USD.150540R409 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLABORATORY CRP OF AMER HLDGS

520.000 NHDM Local 74.749100 0.00 10.40 0.66 38,858.471.000000

Base 74.749100 0.00 10.40 0.66 38,858.47

COMMON STOCK512807108 14 Sep 2010 17 Sep 2010 USD/DTC 0.03HEEVERS &CO. INC.LAM RESEARCH CORP

4,530.000 NHIB Local 39.122800 0.00 135.90 3.00 177,087.381.000000

Base 39.122800 0.00 135.90 3.00 177,087.38

29 Sep 2010 OPEN USD/DTC 0.03BLAYLOCK + CO INC

10,910.000 NHIB Local 42.550100 0.00 327.30 7.85 463,886.441.000000

Base 42.550100 0.00 327.30 7.85 463,886.44

512807108 Total

463.20 10.850.0015,440.000 Local 640,973.82

Base 0.00 463.20 10.85 640,973.82

COMMON STOCK512815101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLAMAR ADVERTISING CO A

360.000 NHHY Local 29.453400 0.00 7.20 0.18 10,595.841.000000

Base 29.453400 0.00 7.20 0.18 10,595.84

COMMON STOCK USD.01518439104 12 Jul 2010 15 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJRESTEE LAUDER COMPANIES CL A

2,210.000 NHIB Local 61.910900 0.00 110.50 2.32 136,710.271.000000

Base 61.910900 0.00 110.50 2.32 136,710.27

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

540.000 NHDM Local 63.295900 0.00 10.80 0.58 34,168.411.000000

Base 63.295900 0.00 10.80 0.58 34,168.41

518439104 Total

121.30 2.900.002,750.000 Local 170,878.68

Base 0.00 121.30 2.90 170,878.68
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COMMON STOCK USD.0152078P102 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYLAWSON SOFTWARE INC

113.000 NHEX Local 7.750000 0.00 2.26 0.02 873.471.000000

Base 7.750000 0.00 2.26 0.02 873.47

COMMON STOCK521865204 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLEAR CORP

260.000 NHHY Local 75.837200 0.00 5.20 0.34 19,712.131.000000

Base 75.837200 0.00 5.20 0.34 19,712.13

COMMON STOCK USD.01524660107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLEGGETT + PLATT INC

450.000 NHDM Local 21.659500 0.00 9.00 0.17 9,737.611.000000

Base 21.659500 0.00 9.00 0.17 9,737.61

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

480.000 NHHY Local 21.677100 0.00 9.60 0.18 10,395.231.000000

Base 21.677100 0.00 9.60 0.18 10,395.23

524660107 Total

18.60 0.350.00930.000 Local 20,132.84

Base 0.00 18.60 0.35 20,132.84

COMMON STOCK USD.1524901105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLEGG MASON INC

160.000 NHDM Local 29.554400 0.00 3.20 0.08 4,725.421.000000

Base 29.554400 0.00 3.20 0.08 4,725.42

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,310.000 NHHY Local 29.391000 0.00 26.20 0.66 38,475.351.000000

Base 29.391000 0.00 26.20 0.66 38,475.35

524901105 Total

29.40 0.740.001,470.000 Local 43,200.77

Base 0.00 29.40 0.74 43,200.77
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COMMON STOCK USD.1526057104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLENNAR CORP A

160.000 NHDM Local 15.382200 0.00 3.20 0.05 2,457.901.000000

Base 15.382200 0.00 3.20 0.05 2,457.90

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,110.000 NHHY Local 15.350600 0.00 42.20 0.55 32,347.021.000000

Base 15.350600 0.00 42.20 0.55 32,347.02

526057104 Total

45.40 0.600.002,270.000 Local 34,804.92

Base 0.00 45.40 0.60 34,804.92

COMMON STOCK USD1.527288104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLEUCADIA NATIONAL CORP

330.000 NHDM Local 22.137800 0.00 6.60 0.13 7,298.741.000000

Base 22.137800 0.00 6.60 0.13 7,298.74

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,560.000 NHHY Local 22.041500 0.00 31.20 0.59 34,352.951.000000

Base 22.041500 0.00 31.20 0.59 34,352.95

527288104 Total

37.80 0.720.001,890.000 Local 41,651.69

Base 0.00 37.80 0.72 41,651.69

COMMON STOCK USD.0152729N100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLEVEL 3 COMMUNICATIONS INC

8,120.000 NHHY Local 1.083700 0.00 162.40 0.15 8,637.091.000000

Base 1.083700 0.00 162.40 0.15 8,637.09

COMMON STOCK USD.01529771107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLEXMARK INTERNATIONAL INC A

130.000 NHDM Local 38.402300 0.00 2.60 0.09 4,989.611.000000

Base 38.402300 0.00 2.60 0.09 4,989.61
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

630.000 NHHY Local 38.431300 0.00 12.60 0.41 24,198.711.000000

Base 38.431300 0.00 12.60 0.41 24,198.71

529771107 Total

15.20 0.500.00760.000 Local 29,188.32

Base 0.00 15.20 0.50 29,188.32

COMMON STOCK USD.01530555101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY GLOBAL INC A

2,030.000 NHHY Local 28.685100 0.00 40.60 0.99 58,189.161.000000

Base 28.685100 0.00 40.60 0.99 58,189.16

TRACKING STK USD.0153071M104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY MEDIA CORP INTER A

4,780.000 NHHY Local 11.803500 0.00 95.60 0.96 56,324.171.000000

Base 11.803500 0.00 95.60 0.96 56,324.17

TRACKING STK USD.0153071M302 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY MEDIA CORP CAP SER A

640.000 NHHY Local 46.911900 0.00 12.80 0.51 30,010.311.000000

Base 46.911900 0.00 12.80 0.51 30,010.31

TRACKING STK USD.0153071M708 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY MEDIA STARZ SERIES A

410.000 NHHY Local 55.746200 0.00 8.20 0.39 22,847.351.000000

Base 55.746200 0.00 8.20 0.39 22,847.35

REIT USD.001531172104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY PROPERTY TRUST

960.000 NHHY Local 31.781900 0.00 19.20 0.52 30,490.901.000000

Base 31.781900 0.00 19.20 0.52 30,490.90

COMMON STOCK USD.0153217V109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLIFE TECHNOLOGIES CORP

20.000 NHDM Local 45.305000 0.00 0.40 0.02 905.681.000000

Base 45.305000 0.00 0.40 0.02 905.68
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

420.000 NHHY Local 45.620900 0.00 8.40 0.33 19,152.051.000000

Base 45.620900 0.00 8.40 0.33 19,152.05

53217V109 Total

8.80 0.350.00440.000 Local 20,057.73

Base 0.00 8.80 0.35 20,057.73

COMMON STOCK USD.0153219L109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLIFEPOINT HOSPITALS INC

450.000 NHHY Local 31.571100 0.00 9.00 0.25 14,197.751.000000

Base 31.571100 0.00 9.00 0.25 14,197.75

20 Sep 2010 23 Sep 2010 USD/DTC 0.03IVY SECURITIES, INC.

5,650.000 NHDX Local 35.617000 0.00 169.50 3.41 201,063.141.000000

Base 35.617000 0.00 169.50 3.41 201,063.14

21 Sep 2010 24 Sep 2010 USD/DTC 0.03IVY SECURITIES, INC.

550.000 NHDX Local 35.495500 0.00 16.50 0.33 19,505.701.000000

Base 35.495500 0.00 16.50 0.33 19,505.70

24 Sep 2010 29 Sep 2010 USD/DTC 0.03IVY SECURITIES, INC.

3,700.000 NHDX Local 34.129500 0.00 111.00 2.14 126,166.011.000000

Base 34.129500 0.00 111.00 2.14 126,166.01

53219L109 Total

306.00 6.130.0010,350.000 Local 360,932.60

Base 0.00 306.00 6.13 360,932.60

COMMON STOCK NPV532457108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSELI LILLY + CO

1,480.000 NHDM Local 35.369900 0.00 29.60 0.89 52,316.961.000000

Base 35.369900 0.00 29.60 0.89 52,316.96
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,890.000 NHHY Local 35.354300 0.00 137.80 4.12 243,449.211.000000

Base 35.354300 0.00 137.80 4.12 243,449.21

07 Sep 2010 10 Sep 2010 USD/DTC 0.04DIRECT ACCESS PARTNERS LLC

18,281.000 NHEZ Local 34.582100 0.00 731.24 10.69 631,453.441.000000

Base 34.582100 0.00 731.24 10.69 631,453.44

532457108 Total

898.64 15.700.0026,651.000 Local 927,219.61

Base 0.00 898.64 15.70 927,219.61

COMMON STOCK USD.5532716107 07 Jul 2010 12 Jul 2010 USD/DTC 0.02GARDNER RICH & COLIMITED BRANDS INC

7,000.000 NHEY Local 23.063800 0.00 140.00 2.73 161,303.871.000000

Base 23.063800 0.00 140.00 2.73 161,303.87

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

490.000 NHDM Local 25.769800 0.00 9.80 0.22 12,617.181.000000

Base 25.769800 0.00 9.80 0.22 12,617.18

532716107 Total

149.80 2.950.007,490.000 Local 173,921.05

Base 0.00 149.80 2.95 173,921.05

COMMON STOCK NPV534187109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLINCOLN NATIONAL CORP

490.000 NHDM Local 24.957600 0.00 9.80 0.21 12,219.211.000000

Base 24.957600 0.00 9.80 0.21 12,219.21

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,410.000 NHHY Local 24.946700 0.00 48.20 1.02 60,072.331.000000

Base 24.946700 0.00 48.20 1.02 60,072.33
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534187109 Total

58.00 1.230.002,900.000 Local 72,291.54

Base 0.00 58.00 1.23 72,291.54

COMMON STOCK535678106 06 Jul 2010 09 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJRLINEAR TECHNOLOGY CORP

4,800.000 NHIB Local 28.614700 0.00 240.00 2.33 137,108.231.000000

Base 28.614700 0.00 240.00 2.33 137,108.23

27 Jul 2010 30 Jul 2010 USD/DTC 0.03CABRERA CAPITAL MARKETS

5,420.000 NHIB Local 32.675500 0.00 162.60 3.00 176,935.611.000000

Base 32.675500 0.00 162.60 3.00 176,935.61

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHDM Local 32.486000 0.00 6.00 0.17 9,739.631.000000

Base 32.486000 0.00 6.00 0.17 9,739.63

535678106 Total

408.60 5.500.0010,520.000 Local 323,783.47

Base 0.00 408.60 5.50 323,783.47

COMMON STOCK USD.01537008104 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYLITTELFUSE INC

1,751.000 NHEX Local 37.578600 0.00 35.02 1.12 65,763.991.000000

Base 37.578600 0.00 35.02 1.12 65,763.99

VENTURE CAPITAL LBO539453993 06 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONTHOMAS H LEE EQUITY FUND V

1,718,725.000 NHEL Local 2.144703 0.00 0.00 0.00 3,686,156.001.000000

Base 2.144703 0.00 0.00 0.00 3,686,156.00

06 Jul 2010 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-1,718,725.000 NHEL Local 2.144703 0.00 0.00 0.00 -3,686,156.001.000000

Base 2.144703 0.00 0.00 0.00 -3,686,156.00
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06 Jul 2010 06 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTION

2,718,725.000 NHEL Local 1.355839 0.00 0.00 0.00 3,686,156.001.000000

Base 1.355839 0.00 0.00 0.00 3,686,156.00

20 Sep 2010 20 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

1,379,109.000 NHEL Local 1.000000 0.00 0.00 0.00 1,379,109.001.000000

Base 1.000000 0.00 0.00 0.00 1,379,109.00

539453993 Total

0.00 0.000.004,097,834.000 Local 5,065,265.00

Base 0.00 0.00 0.00 5,065,265.00

COMMON STOCK USD1.539830109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLOCKHEED MARTIN CORP

1,030.000 NHDM Local 75.574000 0.00 20.60 1.32 77,819.301.000000

Base 75.574000 0.00 20.60 1.32 77,819.30

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

530.000 NHHY Local 75.608900 0.00 10.60 0.68 40,061.441.000000

Base 75.608900 0.00 10.60 0.68 40,061.44

539830109 Total

31.20 2.000.001,560.000 Local 117,880.74

Base 0.00 31.20 2.00 117,880.74

COMMON STOCK USD.01540424108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLOEWS CORP

1,220.000 NHDM Local 37.131600 0.00 24.40 0.77 45,275.381.000000

Base 37.131600 0.00 24.40 0.77 45,275.38

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,510.000 NHHY Local 37.133800 0.00 50.20 1.58 93,154.061.000000

Base 37.133800 0.00 50.20 1.58 93,154.06
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540424108 Total

74.60 2.350.003,730.000 Local 138,429.44

Base 0.00 74.60 2.35 138,429.44

COMMON STOCK USD.01544147101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLORILLARD INC

760.000 NHDM Local 77.491100 0.00 15.20 1.00 58,877.041.000000

Base 77.491100 0.00 15.20 1.00 58,877.04

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,220.000 NHHY Local 77.455900 0.00 24.40 1.60 94,470.201.000000

Base 77.455900 0.00 24.40 1.60 94,470.20

544147101 Total

39.60 2.600.001,980.000 Local 153,347.24

Base 0.00 39.60 2.60 153,347.24

COMMON STOCK USD.5548661107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSLOWE S COS INC

5,020.000 NHDM Local 21.461300 0.00 100.40 1.83 107,633.501.000000

Base 21.461300 0.00 100.40 1.83 107,633.50

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,740.000 NHHY Local 21.463100 0.00 54.80 1.00 58,753.091.000000

Base 21.463100 0.00 54.80 1.00 58,753.09

548661107 Total

155.20 2.830.007,760.000 Local 166,386.59

Base 0.00 155.20 2.83 166,386.59

COMMON STOCK USD.555261F104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSM + T BANK CORP

120.000 NHDM Local 91.547500 0.00 2.40 0.19 10,983.111.000000

Base 91.547500 0.00 2.40 0.19 10,983.11
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

590.000 NHHY Local 91.645300 0.00 11.80 0.92 54,058.011.000000

Base 91.645300 0.00 11.80 0.92 54,058.01

55261F104 Total

14.20 1.110.00710.000 Local 65,041.12

Base 0.00 14.20 1.11 65,041.12

COMMON STOCK USD1.55262C100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMBIA INC

1,220.000 NHHY Local 8.483000 0.00 24.40 0.18 10,324.681.000000

Base 8.483000 0.00 24.40 0.18 10,324.68

26 Aug 2010 31 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

32,035.000 NHDU Local 8.909800 0.00 160.18 4.83 285,260.431.000000

Base 8.909800 0.00 160.18 4.83 285,260.43

27 Aug 2010 01 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,270.000 NHDU Local 8.872500 0.00 45.40 0.35 20,094.831.000000

Base 8.872500 0.00 45.40 0.35 20,094.83

55262C100 Total

229.98 5.360.0035,525.000 Local 315,679.94

Base 0.00 229.98 5.36 315,679.94

COMMON STOCK USD.01552676108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMDC HOLDINGS INC

300.000 NHHY Local 30.258500 0.00 6.00 0.16 9,071.391.000000

Base 30.258500 0.00 6.00 0.16 9,071.39

COMMON STOCK USD1.552690109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMDU RESOURCES GROUP INC

1,500.000 NHHY Local 20.316300 0.00 30.00 0.52 30,443.931.000000

Base 20.316300 0.00 30.00 0.52 30,443.93
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COMMON STOCK USD.01552715104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMEMC ELECTRONIC MATERIALS

20.000 NHDM Local 11.920000 0.00 0.40 0.01 237.991.000000

Base 11.920000 0.00 0.40 0.01 237.99

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,060.000 NHHY Local 11.783600 0.00 21.20 0.22 12,469.201.000000

Base 11.783600 0.00 21.20 0.22 12,469.20

552715104 Total

21.60 0.230.001,080.000 Local 12,707.19

Base 0.00 21.60 0.23 12,707.19

COMMON STOCK USD1.55277J108 24 Aug 2010 27 Aug 2010 USD/DTC 0.03MR BEAL &COMPANYMF GLOBAL HOLDINGS LTD

5,400.000 NHHO Local 6.639300 0.00 162.00 0.61 35,689.611.000000

Base 6.639300 0.00 162.00 0.61 35,689.61

COMMON STOCK USD.01552953101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMGM RESORTS INTERNATIONAL

1,830.000 NHHY Local 11.020800 0.00 36.60 0.35 20,131.111.000000

Base 11.020800 0.00 36.60 0.35 20,131.11

COMMON STOCK553530106 23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLCMSC INDUSTRIAL DIRECT CO A

1,200.000 NHDZ Local 47.085800 0.00 48.00 0.96 56,454.001.000000

Base 47.085800 0.00 48.00 0.96 56,454.00

REIT USD.01554382101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMACERICH CO/THE

1,040.000 NHHY Local 40.863100 0.00 20.80 0.72 42,476.101.000000

Base 40.863100 0.00 20.80 0.72 42,476.10

REIT USD.01554489104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMACK CALI REALTY CORP

630.000 NHHY Local 32.513200 0.00 12.60 0.35 20,470.371.000000

Base 32.513200 0.00 12.60 0.35 20,470.37
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COMMON STOCK USD.0155616P104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMACY S INC

650.000 NHDM Local 19.928500 0.00 13.00 0.22 12,940.311.000000

Base 19.928500 0.00 13.00 0.22 12,940.31

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,430.000 NHHY Local 19.909800 0.00 88.60 1.50 88,110.311.000000

Base 19.909800 0.00 88.60 1.50 88,110.31

55616P104 Total

101.60 1.720.005,080.000 Local 101,050.62

Base 0.00 101.60 1.72 101,050.62

557991973 03 Aug 2010 03 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PART III

15,336.000 NHEL Local 4.268999 0.00 0.00 0.00 65,469.381.000000

Base 4.268999 0.00 0.00 0.00 65,469.38

LP557995933 30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PARTNER V

61,662.000 NHEL Local 1.000000 0.00 0.00 0.00 61,662.001.000000

Base 1.000000 0.00 0.00 0.00 61,662.00

COMMON STOCK55826P100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMADISON SQUARE GAR INC A

330.000 NHHY Local 18.887100 0.00 6.60 0.11 6,226.031.000000

Base 18.887100 0.00 6.60 0.11 6,226.03

COMMON STOCK USD.01559079207 02 Sep 2010 08 Sep 2010 USD/DTC 0.04BARCLAYS CAPITAL LEMAGELLAN HEALTH SERVICES INC

2,800.000 NHHO Local 44.949500 0.00 112.00 2.13 125,744.471.000000

Base 44.949500 0.00 112.00 2.13 125,744.47

COMMON STOCK USD.0156035L104 23 Aug 2010 23 Aug 2010 USD/DTCSALE OF FRACTIONAL SMAIN STREET CAPITAL CORP

0.140 NHHZ Local 9.428571 0.00 0.00 0.00 1.321.000000

Base 9.428571 0.00 0.00 0.00 1.32
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27 Sep 2010 27 Sep 2010 USD/DTCSALE OF FRACTIONAL S

0.560 NHHZ Local 11.321428 0.00 0.00 0.00 6.341.000000

Base 11.321428 0.00 0.00 0.00 6.34

56035L104 Total

0.00 0.000.000.700 Local 7.66

Base 0.00 0.00 0.00 7.66

COMMON STOCK USD.0156418H100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMANPOWER INC

660.000 NHHY Local 48.982700 0.00 13.20 0.55 32,314.831.000000

Base 48.982700 0.00 13.20 0.55 32,314.83

COMMON STOCK USD1.565849106 02 Jul 2010 08 Jul 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)MARATHON OIL CORP

36,830.000 NHDG Local 30.686700 0.00 1,289.05 19.11 1,128,883.001.000000

Base 30.686700 0.00 1,289.05 19.11 1,128,883.00

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

830.000 NHDM Local 33.423300 0.00 16.60 0.47 27,724.271.000000

Base 33.423300 0.00 16.60 0.47 27,724.27

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,570.000 NHHY Local 33.398500 0.00 91.40 2.58 152,537.171.000000

Base 33.398500 0.00 91.40 2.58 152,537.17

565849106 Total

1,397.05 22.160.0042,230.000 Local 1,309,144.44

Base 0.00 1,397.05 22.16 1,309,144.44

COMMON STOCK56845T305 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMARINER ENERGY INC

760.000 NHHY Local 23.748400 0.00 15.20 0.31 18,033.271.000000

Base 23.748400 0.00 15.20 0.31 18,033.27
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COMMON STOCK NPV570535104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMARKEL CORP

78.000 NHHY Local 346.319400 0.00 1.56 0.46 27,010.891.000000

Base 346.319400 0.00 1.56 0.46 27,010.89

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

14.000 NHEX Local 323.820000 0.00 0.28 0.08 4,533.121.000000

Base 323.820000 0.00 0.28 0.08 4,533.12

570535104 Total

1.84 0.540.0092.000 Local 31,544.01

Base 0.00 1.84 0.54 31,544.01

COMMON STOCK USD1.571748102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMARSH + MCLENNAN COS

150.000 NHDM Local 23.420000 0.00 3.00 0.06 3,509.941.000000

Base 23.420000 0.00 3.00 0.06 3,509.94

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

340.000 NHHY Local 23.462400 0.00 6.80 0.14 7,970.281.000000

Base 23.462400 0.00 6.80 0.14 7,970.28

571748102 Total

9.80 0.200.00490.000 Local 11,480.22

Base 0.00 9.80 0.20 11,480.22

COMMON STOCK USD1.571837103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMARSHALL + ILSLEY CORP

710.000 NHDM Local 7.254100 0.00 14.20 0.09 5,136.121.000000

Base 7.254100 0.00 14.20 0.09 5,136.12

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,210.000 NHHY Local 7.232900 0.00 84.20 0.52 30,365.791.000000

Base 7.232900 0.00 84.20 0.52 30,365.79
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571837103 Total

98.40 0.610.004,920.000 Local 35,501.91

Base 0.00 98.40 0.61 35,501.91

COMMON STOCK USD.01571903202 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMARRIOTT INTERNATIONAL CL A

230.000 NHDM Local 33.571400 0.00 4.60 0.14 7,716.681.000000

Base 33.571400 0.00 4.60 0.14 7,716.68

COMMON STOCK USD1.574599106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMASCO CORP

160.000 NHDM Local 11.045600 0.00 3.20 0.03 1,764.071.000000

Base 11.045600 0.00 3.20 0.03 1,764.07

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,010.000 NHHY Local 10.952500 0.00 40.20 0.38 21,973.951.000000

Base 10.952500 0.00 40.20 0.38 21,973.95

574599106 Total

43.40 0.410.002,170.000 Local 23,738.02

Base 0.00 43.40 0.41 23,738.02

COMMON STOCK576206106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMASSEY ENERGY CO

820.000 NHHY Local 30.592000 0.00 16.40 0.43 25,068.611.000000

Base 30.592000 0.00 16.40 0.43 25,068.61

COMMON STOCK57636Q104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMASTERCARD INC CLASS A

119.000 NHDM Local 213.838800 0.00 2.38 0.44 25,444.001.000000

Base 213.838800 0.00 2.38 0.44 25,444.00

COMMON STOCK USD1.577081102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMATTEL INC

400.000 NHDM Local 21.590000 0.00 8.00 0.15 8,627.851.000000

Base 21.590000 0.00 8.00 0.15 8,627.85
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,220.000 NHHY Local 21.588100 0.00 24.40 0.45 26,312.631.000000

Base 21.588100 0.00 24.40 0.45 26,312.63

577081102 Total

32.40 0.600.001,620.000 Local 34,940.48

Base 0.00 32.40 0.60 34,940.48

COMMON STOCK USD.01579064106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMCAFEE INC

330.000 NHDM Local 31.975600 0.00 6.60 0.18 10,545.171.000000

Base 31.975600 0.00 6.60 0.18 10,545.17

19 Aug 2010 24 Aug 2010 USD/DTC 0.03UBS SECURITIES LLC

325,750.000 NHDZ Local 47.102500 0.00 9,772.50 259.31 15,333,607.571.000000

Base 47.102500 0.00 9,772.50 259.31 15,333,607.57

579064106 Total

9,779.10 259.490.00326,080.000 Local 15,344,152.74

Base 0.00 9,779.10 259.49 15,344,152.74

COMMON STOCK NPV579780206 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMCCORMICK + CO NON VTG SHRS

180.000 NHDM Local 39.738300 0.00 3.60 0.13 7,149.161.000000

Base 39.738300 0.00 3.60 0.13 7,149.16

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

530.000 NHHY Local 39.660400 0.00 10.60 0.36 21,009.051.000000

Base 39.660400 0.00 10.60 0.36 21,009.05

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

4,500.000 NHDZ Local 40.722300 0.00 180.00 3.10 183,067.251.000000

Base 40.722300 0.00 180.00 3.10 183,067.25
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579780206 Total

194.20 3.590.005,210.000 Local 211,225.46

Base 0.00 194.20 3.59 211,225.46

COMMON STOCK USD1.580037109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMCDERMOTT INTL INC

390.000 NHHY Local 24.798200 0.00 7.80 0.17 9,663.331.000000

Base 24.798200 0.00 7.80 0.17 9,663.33

COMMON STOCK USD.01580135101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMCDONALD S CORP

2,000.000 NHDM Local 70.427500 0.00 40.00 2.39 140,812.611.000000

Base 70.427500 0.00 40.00 2.39 140,812.61

COMMON STOCK USD1.580645109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMCGRAW HILL COMPANIES INC

570.000 NHDM Local 30.630000 0.00 11.40 0.30 17,447.401.000000

Base 30.630000 0.00 11.40 0.30 17,447.40

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

750.000 NHHY Local 30.584700 0.00 15.00 0.39 22,923.141.000000

Base 30.584700 0.00 15.00 0.39 22,923.14

580645109 Total

26.40 0.690.001,320.000 Local 40,370.54

Base 0.00 26.40 0.69 40,370.54

COMMON STOCK USD.0158155Q103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMCKESSON CORP

1,180.000 NHDM Local 64.561400 0.00 23.60 1.29 76,157.561.000000

Base 64.561400 0.00 23.60 1.29 76,157.56

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,440.000 NHHY Local 64.536900 0.00 28.80 1.58 92,902.761.000000

Base 64.536900 0.00 28.80 1.58 92,902.76
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58155Q103 Total

52.40 2.870.002,620.000 Local 169,060.32

Base 0.00 52.40 2.87 169,060.32

COMMON STOCK USD.01582839106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMEAD JOHNSON NUTRITION CO

380.000 NHDM Local 54.553800 0.00 7.60 0.36 20,722.481.000000

Base 54.553800 0.00 7.60 0.36 20,722.48

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,410.000 NHHY Local 54.446000 0.00 28.20 1.30 76,739.361.000000

Base 54.446000 0.00 28.20 1.30 76,739.36

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

3,000.000 NHDZ Local 52.991900 0.00 120.00 2.69 158,853.011.000000

Base 52.991900 0.00 120.00 2.69 158,853.01

582839106 Total

155.80 4.350.004,790.000 Local 256,314.85

Base 0.00 155.80 4.35 256,314.85

COMMON STOCK USD.01583334107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMEADWESTVACO CORP

360.000 NHDM Local 24.820200 0.00 7.20 0.16 8,927.911.000000

Base 24.820200 0.00 7.20 0.16 8,927.91

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,370.000 NHHY Local 24.790900 0.00 27.40 0.58 33,935.551.000000

Base 24.790900 0.00 27.40 0.58 33,935.55

583334107 Total

34.60 0.740.001,730.000 Local 42,863.46

Base 0.00 34.60 0.74 42,863.46
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ADR583840103 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHMECHEL SPONSORED ADR

886.000 NHHJ Local 24.340000 0.00 13.29 0.37 21,551.581.000000

Base 24.340000 0.00 13.29 0.37 21,551.58

COMMON STOCK USD.0158405U102 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDCO HEALTH SOLUTIONS INC

2,540.000 NHDM Local 57.027100 0.00 50.80 2.45 144,795.581.000000

Base 57.027100 0.00 50.80 2.45 144,795.58

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHDM Local 48.783300 0.00 18.00 0.75 43,886.221.000000

Base 48.783300 0.00 18.00 0.75 43,886.22

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,270.000 NHEU Local 47.767600 0.00 25.40 1.03 60,638.421.000000

Base 47.767600 0.00 25.40 1.03 60,638.42

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

1,340.000 NHDM Local 45.237800 0.00 26.80 1.02 60,590.831.000000

Base 45.237800 0.00 26.80 1.02 60,590.83

58405U102 Total

121.00 5.250.006,050.000 Local 309,911.05

Base 0.00 121.00 5.25 309,911.05

COMMON STOCK USD.0158471A105 20 Aug 2010 25 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORMEDIDATA SOLUTIONS INC

2,890.000 NHHO Local 16.613500 0.00 115.60 0.82 47,896.601.000000

Base 16.613500 0.00 115.60 0.82 47,896.60

23 Aug 2010 26 Aug 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,700.000 NHHO Local 16.381200 0.00 108.00 0.75 44,120.491.000000

Base 16.381200 0.00 108.00 0.75 44,120.49
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02 Sep 2010 08 Sep 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION CO

2,860.000 NHHO Local 17.245100 0.00 114.40 0.84 49,205.751.000000

Base 17.245100 0.00 114.40 0.84 49,205.75

07 Sep 2010 10 Sep 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION CO

3,040.000 NHHO Local 17.222500 0.00 121.60 0.89 52,233.911.000000

Base 17.222500 0.00 121.60 0.89 52,233.91

58471A105 Total

459.60 3.300.0011,490.000 Local 193,456.75

Base 0.00 459.60 3.30 193,456.75

COMMON STOCK USD.0158502B106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMEDNAX INC

250.000 NHHY Local 48.565600 0.00 5.00 0.21 12,136.191.000000

Base 48.565600 0.00 5.00 0.21 12,136.19

COMMON STOCK USD.1585055106 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDTRONIC INC

2,050.000 NHDM Local 37.901000 0.00 41.00 1.31 77,654.741.000000

Base 37.901000 0.00 41.00 1.31 77,654.74

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,170.000 NHDM Local 37.013000 0.00 43.40 1.36 80,273.451.000000

Base 37.013000 0.00 43.40 1.36 80,273.45

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,030.000 NHHY Local 37.017800 0.00 40.60 1.27 75,104.261.000000

Base 37.017800 0.00 40.60 1.27 75,104.26

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

960.000 NHEU Local 37.929000 0.00 19.20 0.62 36,392.021.000000

Base 37.929000 0.00 19.20 0.62 36,392.02
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585055106 Total

144.20 4.560.007,210.000 Local 269,424.47

Base 0.00 144.20 4.56 269,424.47

COMMON STOCK USD.558933Y105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMERCK + CO. INC.

5,510.000 NHDM Local 35.228100 0.00 110.20 3.29 193,993.341.000000

Base 35.228100 0.00 110.20 3.29 193,993.34

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

27,410.000 NHHY Local 35.220600 0.00 548.20 16.32 964,832.131.000000

Base 35.220600 0.00 548.20 16.32 964,832.13

58933Y105 Total

658.40 19.610.0032,920.000 Local 1,158,825.47

Base 0.00 658.40 19.61 1,158,825.47

COMMON STOCK NPV589400100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMERCURY GENERAL CORP

210.000 NHHY Local 44.117200 0.00 4.20 0.16 9,260.251.000000

Base 44.117200 0.00 4.20 0.16 9,260.25

COMMON STOCK USD1.589433101 02 Jul 2010 08 Jul 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHMEREDITH CORP

2,600.000 NHHO Local 30.986500 0.00 104.00 1.37 80,459.531.000000

Base 30.986500 0.00 104.00 1.37 80,459.53

06 Jul 2010 09 Jul 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

3,400.000 NHHO Local 30.577900 0.00 136.00 1.76 103,827.101.000000

Base 30.577900 0.00 136.00 1.76 103,827.10

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

170.000 NHHY Local 32.166500 0.00 3.40 0.10 5,464.811.000000

Base 32.166500 0.00 3.40 0.10 5,464.81
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589433101 Total

243.40 3.230.006,170.000 Local 189,751.44

Base 0.00 243.40 3.23 189,751.44

COMMON STOCK USD.0159156R108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMETLIFE INC

1,310.000 NHDM Local 40.108000 0.00 26.20 0.89 52,514.391.000000

Base 40.108000 0.00 26.20 0.89 52,514.39

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,890.000 NHHY Local 40.109200 0.00 77.80 2.64 155,944.351.000000

Base 40.109200 0.00 77.80 2.64 155,944.35

59156R108 Total

104.00 3.530.005,200.000 Local 208,458.74

Base 0.00 104.00 3.53 208,458.74

COMMON STOCK591708102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMETROPCS COMMUNICATIONS INC

440.000 NHDM Local 9.096600 0.00 8.80 0.07 3,993.631.000000

Base 9.096600 0.00 8.80 0.07 3,993.63

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,050.000 NHHY Local 9.077100 0.00 21.00 0.17 9,509.791.000000

Base 9.077100 0.00 21.00 0.17 9,509.79

591708102 Total

29.80 0.240.001,490.000 Local 13,503.42

Base 0.00 29.80 0.24 13,503.42

COMMON STOCK594918104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMICROSOFT CORP

15,370.000 NHDM Local 26.053100 0.00 307.40 6.77 400,121.981.000000

Base 26.053100 0.00 307.40 6.77 400,121.98
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

22,290.000 NHHY Local 26.052300 0.00 445.80 9.82 580,250.151.000000

Base 26.052300 0.00 445.80 9.82 580,250.15

594918104 Total

753.20 16.590.0037,660.000 Local 980,372.13

Base 0.00 753.20 16.59 980,372.13

COMMON STOCK595017104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMICROCHIP TECHNOLOGY INC

170.000 NHDM Local 31.415900 0.00 3.40 0.10 5,337.201.000000

Base 31.415900 0.00 3.40 0.10 5,337.20

COMMON STOCK USD.1595112103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMICRON TECHNOLOGY INC

1,660.000 NHDM Local 8.396200 0.00 33.20 0.24 13,904.251.000000

Base 8.396200 0.00 33.20 0.24 13,904.25

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,830.000 NHHY Local 8.389000 0.00 136.60 0.97 57,159.301.000000

Base 8.389000 0.00 136.60 0.97 57,159.30

595112103 Total

169.80 1.210.008,490.000 Local 71,063.55

Base 0.00 169.80 1.21 71,063.55

COMMON STOCK USD.01596278101 02 Jul 2010 08 Jul 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.MIDDLEBY CORP

1,300.000 NHHO Local 55.500000 0.00 39.00 1.22 72,109.781.000000

Base 55.500000 0.00 39.00 1.22 72,109.78

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

40.000 NHEX Local 55.430000 0.00 0.80 0.04 2,216.361.000000

Base 55.430000 0.00 0.80 0.04 2,216.36
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596278101 Total

39.80 1.260.001,340.000 Local 74,326.14

Base 0.00 39.80 1.26 74,326.14

COMMON STOCK USD.2600544100 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYHERMAN MILLER INC

4,276.000 NHEX Local 16.724200 0.00 85.52 1.21 71,425.951.000000

Base 16.724200 0.00 85.52 1.21 71,425.95

600991921 19 Aug 2010 19 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTIONABS CAPITAL PARTNERS IV LP

461,901.000 NHEL Local 2.970601 0.00 0.00 0.00 1,372,124.001.000000

Base 2.970601 0.00 0.00 0.00 1,372,124.00

COMMON STOCK USD1.0601073109 15 Jul 2010 15 Jul 2010 USD/DTCMERGERMILLIPORE CORP

3,363.000 NHDM Local 107.000000 0.00 0.00 0.00 359,841.001.000000

Base 107.000000 0.00 0.00 0.00 359,841.00

15 Jul 2010 15 Jul 2010 USD/DTCMERGER

3,324.000 NHEU Local 107.000000 0.00 0.00 0.00 355,668.001.000000

Base 107.000000 0.00 0.00 0.00 355,668.00

15 Jul 2010 15 Jul 2010 USD/DTCMERGER

1,700.000 NHEY Local 107.000000 0.00 0.00 0.00 181,900.001.000000

Base 107.000000 0.00 0.00 0.00 181,900.00

601073109 Total

0.00 0.000.008,387.000 Local 897,409.00

Base 0.00 0.00 0.00 897,409.00

COMMON STOCK USD.0160467R100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMIRANT CORP

2,790.000 NHHY Local 11.616700 0.00 55.80 0.55 32,354.241.000000

Base 11.616700 0.00 55.80 0.55 32,354.24
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ADR607409109 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHMOBILE TELESYSTEMS SP ADR

4,200.000 NHHJ Local 20.570000 0.00 63.00 1.47 86,329.531.000000

Base 20.570000 0.00 63.00 1.47 86,329.53

COMMON STOCK USD.01608190104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMOHAWK INDUSTRIES INC

390.000 NHHY Local 50.901200 0.00 7.80 0.34 19,843.331.000000

Base 50.901200 0.00 7.80 0.34 19,843.33

COMMON STOCK USD.05608554101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMOLEX INC

1,350.000 NHHY Local 20.286600 0.00 27.00 0.47 27,359.441.000000

Base 20.286600 0.00 27.00 0.47 27,359.44

COMMON STOCK USD.0160871R209 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMOLSON COORS BREWING CO  B

260.000 NHDM Local 46.731000 0.00 5.20 0.21 12,144.651.000000

Base 46.731000 0.00 5.20 0.21 12,144.65

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,410.000 NHHY Local 46.756500 0.00 28.20 1.12 65,897.351.000000

Base 46.756500 0.00 28.20 1.12 65,897.35

60871R209 Total

33.40 1.330.001,670.000 Local 78,042.00

Base 0.00 33.40 1.33 78,042.00

COMMON STOCK USD.0161166W101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMONSANTO CO

900.000 NHDM Local 57.398900 0.00 18.00 0.88 51,640.131.000000

Base 57.398900 0.00 18.00 0.88 51,640.13

COMMON STOCK611742107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMONSTER WORLDWIDE INC

510.000 NHHY Local 13.580000 0.00 10.20 0.12 6,915.481.000000

Base 13.580000 0.00 10.20 0.12 6,915.48
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COMMON STOCK USD.01615369105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMOODY S CORP

290.000 NHDM Local 23.090700 0.00 5.80 0.12 6,690.381.000000

Base 23.090700 0.00 5.80 0.12 6,690.38

COMMON STOCK USD1.615394202 23 Jul 2010 28 Jul 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHMOOG INC CLASS A

800.000 NHHO Local 35.657700 0.00 32.00 0.49 28,493.671.000000

Base 35.657700 0.00 32.00 0.49 28,493.67

COMMON STOCK USD.01617446448 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMORGAN STANLEY

2,520.000 NHDM Local 27.285800 0.00 50.40 1.17 68,708.651.000000

Base 27.285800 0.00 50.40 1.17 68,708.65

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

8,390.000 NHHY Local 27.296700 0.00 167.80 3.88 228,847.631.000000

Base 27.296700 0.00 167.80 3.88 228,847.63

617446448 Total

218.20 5.050.0010,910.000 Local 297,556.28

Base 0.00 218.20 5.05 297,556.28

COMMON STOCK USD.01620076109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMOTOROLA INC

310.000 NHDM Local 7.833200 0.00 6.20 0.05 2,422.041.000000

Base 7.833200 0.00 6.20 0.05 2,422.04

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

22,420.000 NHHY Local 7.786100 0.00 448.40 2.96 174,113.001.000000

Base 7.786100 0.00 448.40 2.96 174,113.00

620076109 Total

454.60 3.010.0022,730.000 Local 176,535.04

Base 0.00 454.60 3.01 176,535.04
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COMMON STOCK USD1.626717102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMURPHY OIL CORP

1,340.000 NHHY Local 55.632100 0.00 26.80 1.26 74,518.951.000000

Base 55.632100 0.00 26.80 1.26 74,518.95

COMMON STOCK USD.5628530107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMYLAN INC

370.000 NHDM Local 18.453700 0.00 7.40 0.12 6,820.351.000000

Base 18.453700 0.00 7.40 0.12 6,820.35

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 18.455000 0.00 8.00 0.13 7,373.871.000000

Base 18.455000 0.00 8.00 0.13 7,373.87

628530107 Total

15.40 0.250.00770.000 Local 14,194.22

Base 0.00 15.40 0.25 14,194.22

COMMON STOCK USD.0162855J104 22 Jul 2010 27 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMYRIAD GENETICS INC

9,936.000 NHDU Local 14.527400 0.00 49.68 2.44 144,292.131.000000

Base 14.527400 0.00 49.68 2.44 144,292.13

23 Jul 2010 28 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,314.000 NHDU Local 14.469400 0.00 36.57 1.79 105,790.831.000000

Base 14.469400 0.00 36.57 1.79 105,790.83

62855J104 Total

86.25 4.230.0017,250.000 Local 250,082.96

Base 0.00 86.25 4.23 250,082.96

COMMON STOCK628782104 15 Jul 2010 20 Jul 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)NBTY INC

10,400.000 NHDX Local 53.854200 0.00 312.00 9.47 559,762.211.000000

Base 53.854200 0.00 312.00 9.47 559,762.21
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

440.000 NHHY Local 54.184500 0.00 8.80 0.41 23,831.971.000000

Base 54.184500 0.00 8.80 0.41 23,831.97

27 Aug 2010 01 Sep 2010 USD/DTC 0.01INSTINET

400.000 NHDX Local 54.381100 0.00 4.00 0.37 21,748.071.000000

Base 54.381100 0.00 4.00 0.37 21,748.07

27 Aug 2010 01 Sep 2010 USD/DTC 0.02INSTINET

8,500.000 NHDX Local 54.371200 0.00 170.00 7.82 461,977.381.000000

Base 54.371200 0.00 170.00 7.82 461,977.38

31 Aug 2010 03 Sep 2010 USD/DTC 0.02INSTINET

10,200.000 NHDX Local 54.401600 0.00 204.00 9.38 554,682.941.000000

Base 54.401600 0.00 204.00 9.38 554,682.94

20 Sep 2010 23 Sep 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

6,200.000 NHDX Local 54.837000 0.00 186.00 5.75 339,797.651.000000

Base 54.837000 0.00 186.00 5.75 339,797.65

22 Sep 2010 27 Sep 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

5,400.000 NHDX Local 54.840000 0.00 162.00 5.01 295,968.991.000000

Base 54.840000 0.00 162.00 5.01 295,968.99

628782104 Total

1,046.80 38.210.0041,540.000 Local 2,257,769.21

Base 0.00 1,046.80 38.21 2,257,769.21

COMMON STOCK62912R107 27 Jul 2010 27 Jul 2010 USD/DTCSALE OF FRACTIONAL SNGP CAPITAL RESOURCES CO

0.587 NHHZ Local 5.451448 0.00 0.00 0.00 3.201.000000

Base 5.451448 0.00 0.00 0.00 3.20
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COMMON STOCK62913F201 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNII HOLDINGS INC

280.000 NHHY Local 37.945600 0.00 5.60 0.18 10,618.991.000000

Base 37.945600 0.00 5.60 0.18 10,618.99

COMMON STOCK USD.01629377508 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNRG ENERGY INC

500.000 NHDM Local 23.302500 0.00 10.00 0.20 11,641.051.000000

Base 23.302500 0.00 10.00 0.20 11,641.05

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,040.000 NHHY Local 23.332500 0.00 40.80 0.81 47,556.691.000000

Base 23.332500 0.00 40.80 0.81 47,556.69

629377508 Total

50.80 1.010.002,540.000 Local 59,197.74

Base 0.00 50.80 1.01 59,197.74

COMMON STOCK USD.01629491101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNYSE EURONEXT

390.000 NHDM Local 29.284100 0.00 7.80 0.20 11,412.801.000000

Base 29.284100 0.00 7.80 0.20 11,412.80

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,630.000 NHHY Local 29.125100 0.00 32.60 0.81 47,440.501.000000

Base 29.125100 0.00 32.60 0.81 47,440.50

629491101 Total

40.40 1.010.002,020.000 Local 58,853.30

Base 0.00 40.40 1.01 58,853.30

COMMON STOCK USD.0162985Q101 14 Sep 2010 17 Sep 2010 USD/DTC 0.03SCOTT & STRINGFELLOW, INCNALCO HOLDING CO

9,940.000 NHIB Local 25.039100 0.00 298.20 4.21 248,586.241.000000

Base 25.039100 0.00 298.20 4.21 248,586.24
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COMMON STOCK USD.01631103108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNASDAQ OMX GROUP/THE

380.000 NHDM Local 19.788900 0.00 7.60 0.13 7,512.051.000000

Base 19.788900 0.00 7.60 0.13 7,512.05

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

980.000 NHHY Local 19.660500 0.00 19.60 0.33 19,247.361.000000

Base 19.660500 0.00 19.60 0.33 19,247.36

631103108 Total

27.20 0.460.001,360.000 Local 26,759.41

Base 0.00 27.20 0.46 26,759.41

COMMON STOCK USD1.636180101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONAL FUEL GAS CO

580.000 NHHY Local 49.797200 0.00 11.60 0.49 28,870.291.000000

Base 49.797200 0.00 11.60 0.49 28,870.29

COMMON STOCK USD.01636518102 03 Sep 2010 09 Sep 2010 USD/DTC 0.02LIQUIDNETINCNATIONAL INSTRUMENTS CORP

2,108.000 NHDU Local 30.549100 0.00 35.20 1.09 64,361.211.000000

Base 30.549100 0.00 35.20 1.09 64,361.21

07 Sep 2010 10 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,296.000 NHDU Local 30.475900 0.00 6.48 0.67 39,489.621.000000

Base 30.475900 0.00 6.48 0.67 39,489.62

08 Sep 2010 13 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,062.000 NHDU Local 30.386000 0.00 30.31 3.12 184,166.501.000000

Base 30.386000 0.00 30.31 3.12 184,166.50

08 Sep 2010 13 Sep 2010 USD/DTC 0.02LIQUIDNETINC

10,703.000 NHDU Local 30.420100 0.00 178.74 5.51 325,402.081.000000

Base 30.420100 0.00 178.74 5.51 325,402.08
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09 Sep 2010 14 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

21.000 NHDU Local 30.136800 0.00 0.42 0.02 632.431.000000

Base 30.136800 0.00 0.42 0.02 632.43

636518102 Total

251.15 10.410.0020,190.000 Local 614,051.84

Base 0.00 251.15 10.41 614,051.84

COMMON STOCK USD.01637071101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONAL OILWELL VARCO INC

350.000 NHDM Local 37.679200 0.00 7.00 0.23 13,180.491.000000

Base 37.679200 0.00 7.00 0.23 13,180.49

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,090.000 NHHY Local 37.400500 0.00 81.80 2.59 152,883.661.000000

Base 37.400500 0.00 81.80 2.59 152,883.66

637071101 Total

88.80 2.820.004,440.000 Local 166,064.15

Base 0.00 88.80 2.82 166,064.15

REIT USD.01637417106 30 Jul 2010 04 Aug 2010 USD/DTC 0.03HEEVERS &CO. INC.NATIONAL RETAIL PROPERTIES

2,000.000 NHHO Local 23.037400 0.00 60.00 0.78 46,014.021.000000

Base 23.037400 0.00 60.00 0.78 46,014.02

COMMON STOCK USD.5637640103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONAL SEMICONDUCTOR CORP

400.000 NHDM Local 14.515000 0.00 8.00 0.10 5,797.901.000000

Base 14.515000 0.00 8.00 0.10 5,797.90

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

180.000 NHHY Local 14.522500 0.00 3.60 0.05 2,610.401.000000

Base 14.522500 0.00 3.60 0.05 2,610.40
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637640103 Total

11.60 0.150.00580.000 Local 8,408.30

Base 0.00 11.60 0.15 8,408.30

REIT USD.1638620104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONWIDE HEALTH PPTYS INC

960.000 NHHY Local 37.927000 0.00 19.20 0.62 36,390.101.000000

Base 37.927000 0.00 19.20 0.62 36,390.10

COMMON STOCK64110D104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNETAPP INC

760.000 NHDM Local 43.665300 0.00 15.20 0.57 33,169.861.000000

Base 43.665300 0.00 15.20 0.57 33,169.86

COMMON STOCK64110L106 21 Jul 2010 26 Jul 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDNETFLIX INC

1,046.000 NHDU Local 109.269200 0.00 5.23 1.94 114,288.411.000000

Base 109.269200 0.00 5.23 1.94 114,288.41

22 Jul 2010 27 Jul 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,434.000 NHDU Local 103.244600 0.00 7.17 2.51 148,043.081.000000

Base 103.244600 0.00 7.17 2.51 148,043.08

22 Jul 2010 28 Jul 2010 USD/DTC 0.011 CREDIT SUISSE SECURITIES (USA) LLC

1,423.000 NHDU Local 105.134900 0.00 7.12 2.53 149,597.311.000000

Base 105.134900 0.00 7.12 2.53 149,597.31

22 Jul 2010 28 Jul 2010 USD/DTC 0.011 CREDIT SUISSE SECURITIES (USA) LLC

3,828.000 NHDU Local 107.409100 0.00 19.14 6.95 411,135.941.000000

Base 107.409100 0.00 19.14 6.95 411,135.94

64110L106 Total

38.66 13.930.007,731.000 Local 823,064.74

Base 0.00 38.66 13.93 823,064.74
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LIMITED PARTNERSHIP648992998 24 Aug 2010 24 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTKPS SPECIAL SITUATIONS FND III

1,192,574.260 NHEL Local 1.000000 0.00 0.00 0.00 1,192,574.261.000000

Base 1.000000 0.00 0.00 0.00 1,192,574.26

COMMON STOCK USD.01649445103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEW YORK COMMUNITY BANCORP

5,130.000 NHHY Local 17.400400 0.00 102.60 1.51 89,159.941.000000

Base 17.400400 0.00 102.60 1.51 89,159.94

COMMON STOCK USD.1650111107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEW YORK TIMES CO A

710.000 NHDM Local 9.720700 0.00 14.20 0.12 6,887.381.000000

Base 9.720700 0.00 14.20 0.12 6,887.38

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,090.000 NHHY Local 9.707600 0.00 21.80 0.18 10,559.301.000000

Base 9.707600 0.00 21.80 0.18 10,559.30

650111107 Total

36.00 0.300.001,800.000 Local 17,446.68

Base 0.00 36.00 0.30 17,446.68

COMMON STOCK USD1.651229106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWELL RUBBERMAID INC

460.000 NHDM Local 15.873000 0.00 9.20 0.13 7,292.251.000000

Base 15.873000 0.00 9.20 0.13 7,292.25

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,230.000 NHHY Local 15.861200 0.00 44.60 0.60 35,325.281.000000

Base 15.861200 0.00 44.60 0.60 35,325.28

651229106 Total

53.80 0.730.002,690.000 Local 42,617.53

Base 0.00 53.80 0.73 42,617.53
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COMMON STOCK USD.01651290108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWFIELD EXPLORATION CO

1,070.000 NHHY Local 52.573800 0.00 21.40 0.96 56,231.611.000000

Base 52.573800 0.00 21.40 0.96 56,231.61

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

1,800.000 NHDZ Local 49.599500 0.00 72.00 1.51 89,205.591.000000

Base 49.599500 0.00 72.00 1.51 89,205.59

651290108 Total

93.40 2.470.002,870.000 Local 145,437.20

Base 0.00 93.40 2.47 145,437.20

COMMON STOCK USD1.6651639106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWMONT MINING CORP

770.000 NHDM Local 55.734900 0.00 15.40 0.73 42,899.741.000000

Base 55.734900 0.00 15.40 0.73 42,899.74

COMMON STOCK USD.0165248E104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWS CORP CL A

3,860.000 NHDM Local 13.211800 0.00 77.20 0.87 50,919.481.000000

Base 13.211800 0.00 77.20 0.87 50,919.48

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

15,900.000 NHHY Local 13.208400 0.00 318.00 3.55 209,692.011.000000

Base 13.208400 0.00 318.00 3.55 209,692.01

65248E104 Total

395.20 4.420.0019,760.000 Local 260,611.49

Base 0.00 395.20 4.42 260,611.49

COMMON STOCK USD.0165339F101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEXTERA ENERGY INC

660.000 NHDM Local 53.210600 0.00 13.20 0.60 35,105.201.000000

Base 53.210600 0.00 13.20 0.60 35,105.20
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,640.000 NHHY Local 53.277500 0.00 72.80 3.28 193,854.021.000000

Base 53.277500 0.00 72.80 3.28 193,854.02

65339F101 Total

86.00 3.880.004,300.000 Local 228,959.22

Base 0.00 86.00 3.88 228,959.22

COMMON STOCK USD2.5654086107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNICOR INC

50.000 NHDM Local 44.781200 0.00 1.00 0.04 2,238.021.000000

Base 44.781200 0.00 1.00 0.04 2,238.02

COMMON STOCK NPV654106103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNIKE INC  CL B

690.000 NHDM Local 73.238000 0.00 13.80 0.86 50,519.561.000000

Base 73.238000 0.00 13.80 0.86 50,519.56

COMMON STOCK USD.0165473P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNISOURCE INC

400.000 NHDM Local 16.822500 0.00 8.00 0.12 6,720.881.000000

Base 16.822500 0.00 8.00 0.12 6,720.88

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,220.000 NHHY Local 16.807200 0.00 44.40 0.64 37,266.941.000000

Base 16.807200 0.00 44.40 0.64 37,266.94

65473P105 Total

52.40 0.760.002,620.000 Local 43,987.82

Base 0.00 52.40 0.76 43,987.82

COMMON STOCK655044105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNOBLE ENERGY INC

360.000 NHDM Local 67.609200 0.00 7.20 0.42 24,331.691.000000

Base 67.609200 0.00 7.20 0.42 24,331.69
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,790.000 NHHY Local 67.441700 0.00 35.80 2.05 120,682.791.000000

Base 67.441700 0.00 35.80 2.05 120,682.79

655044105 Total

43.00 2.470.002,150.000 Local 145,014.48

Base 0.00 43.00 2.47 145,014.48

COMMON STOCK NPV655663102 15 Sep 2010 20 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCNORDSON CORP

220.000 NHIB Local 70.271900 0.00 2.20 0.27 15,457.351.000000

Base 70.271900 0.00 2.20 0.27 15,457.35

15 Sep 2010 20 Sep 2010 USD/DTC 0.02LIQUIDNETINC

2,490.000 NHIB Local 70.194300 0.00 49.80 2.96 174,731.051.000000

Base 70.194300 0.00 49.80 2.96 174,731.05

16 Sep 2010 21 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

520.000 NHIB Local 69.995900 0.00 5.20 0.62 36,392.051.000000

Base 69.995900 0.00 5.20 0.62 36,392.05

655663102 Total

57.20 3.850.003,230.000 Local 226,580.45

Base 0.00 57.20 3.85 226,580.45

COMMON STOCK NPV655664100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNORDSTROM INC

220.000 NHDM Local 34.805300 0.00 4.40 0.13 7,652.641.000000

Base 34.805300 0.00 4.40 0.13 7,652.64

COMMON STOCK USD1.655844108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNORFOLK SOUTHERN CORP

500.000 NHDM Local 56.611900 0.00 10.00 0.48 28,295.471.000000

Base 56.611900 0.00 10.00 0.48 28,295.47
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,250.000 NHHY Local 56.523000 0.00 65.00 3.11 183,631.641.000000

Base 56.523000 0.00 65.00 3.11 183,631.64

655844108 Total

75.00 3.590.003,750.000 Local 211,927.11

Base 0.00 75.00 3.59 211,927.11

COMMON STOCK USD.165686Y109 03 Aug 2010 24 Aug 2010 USD/DTC21 MERGERNORTH AMERICAN GALVANIZING +

710.000 NHHZ Local 7.500000 0.00 0.00 0.00 5,325.001.000000

Base 7.500000 0.00 0.00 0.00 5,325.00

COMMON STOCK USD5.664397106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNORTHEAST UTILITIES

260.000 NHDM Local 28.461100 0.00 5.20 0.13 7,394.561.000000

Base 28.461100 0.00 5.20 0.13 7,394.56

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,400.000 NHHY Local 28.450800 0.00 28.00 0.68 39,802.441.000000

Base 28.450800 0.00 28.00 0.68 39,802.44

664397106 Total

33.20 0.810.001,660.000 Local 47,197.00

Base 0.00 33.20 0.81 47,197.00

COMMON STOCK665859104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNORTHERN TRUST CORP

370.000 NHDM Local 48.618300 0.00 7.40 0.31 17,981.061.000000

Base 48.618300 0.00 7.40 0.31 17,981.06

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,160.000 NHHY Local 48.450400 0.00 23.20 0.95 56,178.311.000000

Base 48.450400 0.00 23.20 0.95 56,178.31
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665859104 Total

30.60 1.260.001,530.000 Local 74,159.37

Base 0.00 30.60 1.26 74,159.37

COMMON STOCK USD1.666807102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNORTHROP GRUMMAN CORP

1,240.000 NHDM Local 58.741000 0.00 24.80 1.24 72,812.801.000000

Base 58.741000 0.00 24.80 1.24 72,812.80

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,540.000 NHHY Local 58.749800 0.00 50.80 2.53 149,171.161.000000

Base 58.749800 0.00 50.80 2.53 149,171.16

666807102 Total

75.60 3.770.003,780.000 Local 221,983.96

Base 0.00 75.60 3.77 221,983.96

COMMON STOCK USD.1670006105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNOVELL INC

2,780.000 NHHY Local 6.156900 0.00 55.60 0.29 17,060.291.000000

Base 6.156900 0.00 55.60 0.29 17,060.29

COMMON STOCK NPV670008101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNOVELLUS SYSTEMS INC

170.000 NHDM Local 27.803500 0.00 3.40 0.08 4,723.121.000000

Base 27.803500 0.00 3.40 0.08 4,723.12

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

90.000 NHHY Local 27.757800 0.00 1.80 0.05 2,496.351.000000

Base 27.757800 0.00 1.80 0.05 2,496.35

670008101 Total

5.20 0.130.00260.000 Local 7,219.47

Base 0.00 5.20 0.13 7,219.47
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DEPOSITORY RECEIPT67011E204 28 Sep 2010 OPEN USD/EUR 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVOLIPET STEEL GDR REG S

881.000 NHHJ Local 34.530704 0.00 15.21 0.00 30,406.341.000000

Base 34.530704 0.00 15.21 0.00 30,406.34

COMMON STOCK USD1.67019E107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNSTAR

850.000 NHHY Local 37.801200 0.00 17.00 0.55 32,113.471.000000

Base 37.801200 0.00 17.00 0.55 32,113.47

COMMON STOCK USD.4670346105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNUCOR CORP

570.000 NHDM Local 39.516100 0.00 11.40 0.39 22,512.391.000000

Base 39.516100 0.00 11.40 0.39 22,512.39

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,430.000 NHHY Local 39.444900 0.00 28.60 0.96 56,376.651.000000

Base 39.444900 0.00 28.60 0.96 56,376.65

670346105 Total

40.00 1.350.002,000.000 Local 78,889.04

Base 0.00 40.00 1.35 78,889.04

COMMON STOCK670704105 20 Aug 2010 25 Aug 2010 USD/DTC 0.05BNY CONVERGEX LJRNUVASIVE INC

3,893.000 NHIB Local 31.598300 0.00 194.65 2.08 122,815.451.000000

Base 31.598300 0.00 194.65 2.08 122,815.45

23 Aug 2010 26 Aug 2010 USD/DTC 0.05BNY CONVERGEX LJR

3,507.000 NHIB Local 31.855800 0.00 175.35 1.89 111,541.051.000000

Base 31.855800 0.00 175.35 1.89 111,541.05

670704105 Total

370.00 3.970.007,400.000 Local 234,356.50

Base 0.00 370.00 3.97 234,356.50
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COMMON STOCK USD1.67073Y106 01 Jul 2010 07 Jul 2010 USD/DTC 0.02WEEDEN + CO.NV ENERGY INC

12,350.000 NHDX Local 11.755700 0.00 247.00 2.46 144,933.441.000000

Base 11.755700 0.00 247.00 2.46 144,933.44

13 Jul 2010 16 Jul 2010 USD/DTC 0.02WEEDEN + CO.

12,950.000 NHDX Local 12.697000 0.00 259.00 2.78 164,164.371.000000

Base 12.697000 0.00 259.00 2.78 164,164.37

14 Jul 2010 19 Jul 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

18,900.000 NHDX Local 12.723800 0.00 567.00 4.07 239,908.751.000000

Base 12.723800 0.00 567.00 4.07 239,908.75

26 Jul 2010 29 Jul 2010 USD/DTC 0.01INSTINET

8,250.000 NHDX Local 12.878100 0.00 82.50 1.80 106,160.031.000000

Base 12.878100 0.00 82.50 1.80 106,160.03

27 Jul 2010 30 Jul 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

15,000.000 NHDX Local 13.031900 0.00 450.00 3.31 195,025.191.000000

Base 13.031900 0.00 450.00 3.31 195,025.19

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,880.000 NHHY Local 12.995100 0.00 37.60 0.42 24,392.771.000000

Base 12.995100 0.00 37.60 0.42 24,392.77

67073Y106 Total

1,643.10 14.840.0069,330.000 Local 874,584.55

Base 0.00 1,643.10 14.84 874,584.55

COMMON STOCK USD.01670837103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOGE ENERGY CORP

780.000 NHHY Local 40.583000 0.00 15.60 0.54 31,638.601.000000

Base 40.583000 0.00 15.60 0.54 31,638.60
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23 Sep 2010 28 Sep 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

538.000 NHDF Local 40.029600 0.00 4.04 0.37 21,531.511.000000

Base 40.029600 0.00 4.04 0.37 21,531.51

28 Sep 2010 OPEN USD/DTC 0.02LIQUIDNETINC

36,800.000 NHDF Local 40.295000 0.00 552.00 25.07 1,482,278.931.000000

Base 40.295000 0.00 552.00 25.07 1,482,278.93

670837103 Total

571.64 25.980.0038,118.000 Local 1,535,449.04

Base 0.00 571.64 25.98 1,535,449.04

670996974 08 Sep 2010 08 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTOCM OPPORTUNITIES FUND III LP

33,044.539 NHEL Local 4.161050 0.00 0.00 0.00 137,500.001.000000

Base 4.161050 0.00 0.00 0.00 137,500.00

COMMON STOCK USD.0167103H107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSO REILLY AUTOMOTIVE INC

180.000 NHDM Local 49.745800 0.00 3.60 0.16 8,950.481.000000

Base 49.745800 0.00 3.60 0.16 8,950.48

COMMON STOCK NPV671044105 01 Jul 2010 07 Jul 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDOSI SYSTEMS INC

2,400.000 NHHO Local 26.967400 0.00 96.00 1.10 64,624.661.000000

Base 26.967400 0.00 96.00 1.10 64,624.66

02 Jul 2010 08 Jul 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

3,900.000 NHHO Local 26.236900 0.00 156.00 1.73 102,166.181.000000

Base 26.236900 0.00 156.00 1.73 102,166.18

02 Sep 2010 08 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

2,150.000 NHDY Local 31.461000 0.00 64.50 1.15 67,575.501.000000

Base 31.461000 0.00 64.50 1.15 67,575.50
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14 Sep 2010 17 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

16,233.000 NHDY Local 32.575500 0.00 486.99 8.94 528,302.161.000000

Base 32.575500 0.00 486.99 8.94 528,302.16

15 Sep 2010 20 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

4,537.000 NHDY Local 32.607100 0.00 136.11 2.51 147,799.791.000000

Base 32.607100 0.00 136.11 2.51 147,799.79

671044105 Total

939.60 15.430.0029,220.000 Local 910,468.29

Base 0.00 939.60 15.43 910,468.29

671996999 08 Sep 2010 08 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTOCM OPPORTUNITIES FUND IV LP

0.001 NHEL Local 41,814,000.000000 0.00 0.00 0.00 41,814.001.000000

Base 41,814,000.000000 0.00 0.00 0.00 41,814.00

COMMON STOCK USD.2674599105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOCCIDENTAL PETROLEUM CORP

2,020.000 NHDM Local 80.943700 0.00 40.40 2.77 163,463.101.000000

Base 80.943700 0.00 40.40 2.77 163,463.10

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,690.000 NHHY Local 80.906200 0.00 113.80 7.79 460,234.691.000000

Base 80.906200 0.00 113.80 7.79 460,234.69

674599105 Total

154.20 10.560.007,710.000 Local 623,697.79

Base 0.00 154.20 10.56 623,697.79

COMMON STOCK USD.25675232102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOCEANEERING INTL INC

440.000 NHHY Local 48.982300 0.00 8.80 0.37 21,543.041.000000

Base 48.982300 0.00 8.80 0.37 21,543.04
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COMMON STOCK67611V101 17 Aug 2010 17 Aug 2010 USD/DTCMERGERODYSSEY HEALTHCARE INC

450.000 NHHZ Local 27.000000 0.00 0.00 0.00 12,150.001.000000

Base 27.000000 0.00 0.00 0.00 12,150.00

COMMON STOCK USD.01676220106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOFFICE DEPOT INC

1,980.000 NHHY Local 4.579900 0.00 39.60 0.16 9,028.441.000000

Base 4.579900 0.00 39.60 0.16 9,028.44

COMMON STOCK USD.01678026105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOIL STATES INTERNATIONAL INC

370.000 NHHY Local 45.658200 0.00 7.40 0.29 16,885.841.000000

Base 45.658200 0.00 7.40 0.29 16,885.84

02 Aug 2010 05 Aug 2010 USD/DTC 0.04BNY CONVERGEX

1,400.000 NHHO Local 46.773300 0.00 56.00 1.11 65,425.511.000000

Base 46.773300 0.00 56.00 1.11 65,425.51

20 Aug 2010 25 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,900.000 NHHO Local 41.369300 0.00 76.00 1.33 78,524.341.000000

Base 41.369300 0.00 76.00 1.33 78,524.34

678026105 Total

139.40 2.730.003,670.000 Local 160,835.69

Base 0.00 139.40 2.73 160,835.69

ADR678129107 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHPOLYUS GOLD SPONSORED ADR

1,274.000 NHHJ Local 24.210000 0.00 19.11 0.00 30,824.431.000000

Base 24.210000 0.00 19.11 0.00 30,824.43

COMMON STOCK USD1.680223104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOLD REPUBLIC INTL CORP

1,930.000 NHHY Local 12.753900 0.00 38.60 0.42 24,576.011.000000

Base 12.753900 0.00 38.60 0.42 24,576.01
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COMMON STOCK USD1.681904108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOMNICARE INC

870.000 NHHY Local 25.090100 0.00 17.40 0.37 21,810.621.000000

Base 25.090100 0.00 17.40 0.37 21,810.62

COMMON STOCK USD.15681919106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOMNICOM GROUP

770.000 NHDM Local 37.897400 0.00 15.40 0.50 29,165.101.000000

Base 37.897400 0.00 15.40 0.50 29,165.10

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

480.000 NHHY Local 37.913300 0.00 9.60 0.31 18,188.471.000000

Base 37.913300 0.00 9.60 0.31 18,188.47

681919106 Total

25.00 0.810.001,250.000 Local 47,353.57

Base 0.00 25.00 0.81 47,353.57

REIT USD.1681936100 30 Jul 2010 04 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCOMEGA HEALTHCARE INVESTORS

7,900.000 NHHO Local 22.024800 0.00 316.00 2.95 173,676.971.000000

Base 22.024800 0.00 316.00 2.95 173,676.97

L P NO 11681992962 15 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONOLYMPUS REAL ESTATE FUND II

246,381.000 NHEJ Local 1.000000 0.00 0.00 0.00 246,381.001.000000

Base 1.000000 0.00 0.00 0.00 246,381.00

30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

100,814.000 NHEJ Local 1.000000 0.00 0.00 0.00 100,814.001.000000

Base 1.000000 0.00 0.00 0.00 100,814.00

681992962 Total

0.00 0.000.00347,195.000 Local 347,195.00

Base 0.00 0.00 0.00 347,195.00
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COMMON STOCK USD.01682680103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSONEOK INC

210.000 NHDM Local 47.532600 0.00 4.20 0.17 9,977.481.000000

Base 47.532600 0.00 4.20 0.17 9,977.48

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,440.000 NHHY Local 47.501700 0.00 28.80 1.16 68,372.491.000000

Base 47.501700 0.00 28.80 1.16 68,372.49

682680103 Total

33.00 1.330.001,650.000 Local 78,349.97

Base 0.00 33.00 1.33 78,349.97

COMMON STOCK683399109 12 Jul 2010 15 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCONYX PHARMACEUTICALS INC

9,947.000 NHDU Local 21.502100 0.00 49.74 3.62 213,828.031.000000

Base 21.502100 0.00 49.74 3.62 213,828.03

13 Jul 2010 16 Jul 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

6,302.000 NHDU Local 21.533800 0.00 126.04 2.30 135,577.671.000000

Base 21.533800 0.00 126.04 2.30 135,577.67

683399109 Total

175.78 5.920.0016,249.000 Local 349,405.70

Base 0.00 175.78 5.92 349,405.70

COMMON STOCK USD.0168389X105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSORACLE CORP

7,890.000 NHDM Local 24.428200 0.00 157.80 3.26 192,577.441.000000

Base 24.428200 0.00 157.80 3.26 192,577.44

COMMON STOCK USD.01685564106 23 Jul 2010 28 Jul 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.ORBITAL SCIENCES CORP

6,200.000 NHHO Local 14.255500 0.00 248.00 1.50 88,134.601.000000

Base 14.255500 0.00 248.00 1.50 88,134.60
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COMMON STOCK686688102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSORMAT TECHNOLOGIES INC

90.000 NHHY Local 28.925100 0.00 1.80 0.05 2,601.411.000000

Base 28.925100 0.00 1.80 0.05 2,601.41

LP68899Z921 30 Jun 2010 CANCEL USD/BOSREDEMPTIONOSCAR S SCHAFER + PART II

-12,180,000.000 NHHG Local 0.767750 0.00 0.00 0.00 -9,351,199.001.000000

Base 0.767750 0.00 0.00 0.00 -9,351,199.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.767743 0.00 0.00 0.00 9,351,118.001.000000

Base 0.767743 0.00 0.00 0.00 9,351,118.00

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.767743 0.00 0.00 0.00 -9,351,118.001.000000

Base 0.767743 0.00 0.00 0.00 -9,351,118.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.759459 0.00 0.00 0.00 9,250,219.001.000000

Base 0.759459 0.00 0.00 0.00 9,250,219.00

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.759459 0.00 0.00 0.00 -9,250,219.001.000000

Base 0.759459 0.00 0.00 0.00 -9,250,219.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.767736 0.00 0.00 0.00 9,351,036.001.000000

Base 0.767736 0.00 0.00 0.00 9,351,036.00

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.767736 0.00 0.00 0.00 -9,351,036.001.000000

Base 0.767736 0.00 0.00 0.00 -9,351,036.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.767730 0.00 0.00 0.00 9,350,955.001.000000

Base 0.767730 0.00 0.00 0.00 9,350,955.00
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68899Z921 Total

0.00 0.000.000.000 Local -244.00

Base 0.00 0.00 0.00 -244.00

COMMON STOCK USD2.690732102 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYOWENS + MINOR INC

28.000 NHEX Local 26.430000 0.00 0.56 0.02 739.461.000000

Base 26.430000 0.00 0.56 0.02 739.46

COMMON STOCK690742101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOWENS CORNING

410.000 NHHY Local 31.985600 0.00 8.20 0.23 13,105.671.000000

Base 31.985600 0.00 8.20 0.23 13,105.67

COMMON STOCK USD.01690768403 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSOWENS ILLINOIS INC

910.000 NHHY Local 29.794200 0.00 18.20 0.46 27,094.061.000000

Base 29.794200 0.00 18.20 0.46 27,094.06

COMMON STOCK69325Q105 30 Jul 2010 04 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCPC TEL INC

10,000.000 NHDY Local 6.337100 0.00 300.00 1.08 63,069.921.000000

Base 6.337100 0.00 300.00 1.08 63,069.92

02 Aug 2010 05 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

10,000.000 NHDY Local 6.365500 0.00 300.00 1.08 63,353.921.000000

Base 6.365500 0.00 300.00 1.08 63,353.92

03 Aug 2010 06 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

4,100.000 NHDY Local 6.416100 0.00 123.00 0.45 26,182.561.000000

Base 6.416100 0.00 123.00 0.45 26,182.56

04 Aug 2010 09 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,900.000 NHDY Local 6.380000 0.00 177.00 0.64 37,464.361.000000

Base 6.380000 0.00 177.00 0.64 37,464.36
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69325Q105 Total

900.00 3.250.0030,000.000 Local 190,070.76

Base 0.00 900.00 3.25 190,070.76

COMMON STOCK NPV69331C108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSP G + E CORP

600.000 NHDM Local 44.953300 0.00 12.00 0.46 26,959.521.000000

Base 44.953300 0.00 12.00 0.46 26,959.52

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,590.000 NHHY Local 44.945000 0.00 71.80 2.73 161,278.021.000000

Base 44.945000 0.00 71.80 2.73 161,278.02

69331C108 Total

83.80 3.190.004,190.000 Local 188,237.54

Base 0.00 83.80 3.19 188,237.54

COMMON STOCK69344F106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPMC   SIERRA INC

1,740.000 NHHY Local 8.317100 0.00 34.80 0.25 14,436.701.000000

Base 8.317100 0.00 34.80 0.25 14,436.70

COMMON STOCK USD5.693475105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPNC FINANCIAL SERVICES GROUP

1,060.000 NHDM Local 61.750200 0.00 21.20 1.11 65,432.901.000000

Base 61.750200 0.00 21.20 1.11 65,432.90

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,620.000 NHHY Local 61.765400 0.00 92.40 4.83 285,258.921.000000

Base 61.765400 0.00 92.40 4.83 285,258.92

693475105 Total

113.60 5.940.005,680.000 Local 350,691.82

Base 0.00 113.60 5.94 350,691.82
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ADR693483109 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHPOSCO ADR

3,222.000 NHHJ Local 111.141400 0.00 48.33 6.06 358,043.201.000000

Base 111.141400 0.00 48.33 6.06 358,043.20

COMMON STOCK693506107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPPG INDUSTRIES INC

290.000 NHDM Local 68.868200 0.00 5.80 0.34 19,965.641.000000

Base 68.868200 0.00 5.80 0.34 19,965.64

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,110.000 NHHY Local 68.812500 0.00 22.20 1.30 76,358.381.000000

Base 68.812500 0.00 22.20 1.30 76,358.38

693506107 Total

28.00 1.640.001,400.000 Local 96,324.02

Base 0.00 28.00 1.64 96,324.02

COMMON STOCK USD.0169351T106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPPL CORPORATION

920.000 NHDM Local 26.989300 0.00 18.40 0.42 24,811.341.000000

Base 26.989300 0.00 18.40 0.42 24,811.34

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,020.000 NHHY Local 27.020700 0.00 60.40 1.38 81,540.731.000000

Base 27.020700 0.00 60.40 1.38 81,540.73

69351T106 Total

78.80 1.800.003,940.000 Local 106,352.07

Base 0.00 78.80 1.80 106,352.07

COMMON STOCK USD1.693718108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPACCAR INC

530.000 NHDM Local 45.780300 0.00 10.60 0.42 24,252.541.000000

Base 45.780300 0.00 10.60 0.42 24,252.54



Prepared by State StreetPage 1018

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01695156109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPACKAGING CORP OF AMERICA

930.000 NHHY Local 25.057200 0.00 18.60 0.40 23,284.201.000000

Base 25.057200 0.00 18.60 0.40 23,284.20

COMMON STOCK USD.01695257105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPACTIV CORPORATION

170.000 NHDM Local 31.350300 0.00 3.40 0.10 5,326.051.000000

Base 31.350300 0.00 3.40 0.10 5,326.05

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 31.300000 0.00 2.00 0.06 3,127.941.000000

Base 31.300000 0.00 2.00 0.06 3,127.94

695257105 Total

5.40 0.160.00270.000 Local 8,453.99

Base 0.00 5.40 0.16 8,453.99

COMMON STOCK USD.1696429307 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPALL CORP

220.000 NHDM Local 38.319200 0.00 4.40 0.15 8,425.671.000000

Base 38.319200 0.00 4.40 0.15 8,425.67

COMMON STOCK USD.01699173209 07 Jul 2010 12 Jul 2010 USD/DTC 0.05BNY CONVERGEX LJRPARAMETRIC TECHNOLOGY CORP

6,790.000 NHIB Local 15.753200 0.00 339.50 1.81 106,622.921.000000

Base 15.753200 0.00 339.50 1.81 106,622.92

COMMON STOCK USD.5701094104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPARKER HANNIFIN CORP

240.000 NHDM Local 61.540400 0.00 4.80 0.25 14,764.651.000000

Base 61.540400 0.00 4.80 0.25 14,764.65

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

920.000 NHHY Local 61.378900 0.00 18.40 0.96 56,449.231.000000

Base 61.378900 0.00 18.40 0.96 56,449.23
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701094104 Total

23.20 1.210.001,160.000 Local 71,213.88

Base 0.00 23.20 1.21 71,213.88

COMMON STOCK USD.01703395103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPATTERSON COS INC

700.000 NHDM Local 27.047900 0.00 14.00 0.32 18,919.211.000000

Base 27.047900 0.00 14.00 0.32 18,919.21

COMMON STOCK USD.01703481101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPATTERSON UTI ENERGY INC

670.000 NHHY Local 15.909900 0.00 13.40 0.19 10,646.041.000000

Base 15.909900 0.00 13.40 0.19 10,646.04

COMMON STOCK USD.01704326107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPAYCHEX INC

590.000 NHDM Local 27.088300 0.00 11.80 0.28 15,970.021.000000

Base 27.088300 0.00 11.80 0.28 15,970.02

COMMON STOCK USD.01704549104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPEABODY ENERGY CORP

80.000 NHDM Local 44.668600 0.00 1.60 0.07 3,571.821.000000

Base 44.668600 0.00 1.60 0.07 3,571.82

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,780.000 NHHY Local 44.572000 0.00 55.60 2.10 123,852.461.000000

Base 44.572000 0.00 55.60 2.10 123,852.46

704549104 Total

57.20 2.170.002,860.000 Local 127,424.28

Base 0.00 57.20 2.17 127,424.28

COMMON STOCK USD.01707569109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPENN NATIONAL GAMING INC

540.000 NHHY Local 27.114400 0.00 10.80 0.25 14,630.731.000000

Base 27.114400 0.00 10.80 0.25 14,630.73
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COMMON STOCK708062104 27 Jul 2010 27 Jul 2010 USD/DTCSALE OF FRACTIONAL SPENNANTPARK INVESTMENT CORP

0.416 NHHZ Local 7.019230 0.00 0.00 0.00 2.921.000000

Base 7.019230 0.00 0.00 0.00 2.92

COMMON STOCK USD.5708160106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJ.C. PENNEY CO INC

340.000 NHDM Local 25.585300 0.00 6.80 0.15 8,692.051.000000

Base 25.585300 0.00 6.80 0.15 8,692.05

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,280.000 NHHY Local 25.558800 0.00 25.60 0.56 32,689.101.000000

Base 25.558800 0.00 25.60 0.56 32,689.10

708160106 Total

32.40 0.710.001,620.000 Local 41,381.15

Base 0.00 32.40 0.71 41,381.15

COMMON STOCK709631105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPENTAIR INC

380.000 NHHY Local 34.539300 0.00 7.60 0.23 13,117.101.000000

Base 34.539300 0.00 7.60 0.23 13,117.10

COMMON STOCK USD.01712704105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPEOPLE S UNITED FINANCIAL

580.000 NHDM Local 14.176600 0.00 11.60 0.14 8,210.691.000000

Base 14.176600 0.00 11.60 0.14 8,210.69

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,970.000 NHHY Local 14.159000 0.00 59.40 0.72 41,992.111.000000

Base 14.159000 0.00 59.40 0.72 41,992.11

712704105 Total

71.00 0.860.003,550.000 Local 50,202.80

Base 0.00 71.00 0.86 50,202.80
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COMMON STOCK USD.01713291102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPEPCO HOLDINGS INC

280.000 NHDM Local 17.233800 0.00 5.60 0.09 4,819.771.000000

Base 17.233800 0.00 5.60 0.09 4,819.77

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,790.000 NHHY Local 17.253600 0.00 35.80 0.53 30,847.611.000000

Base 17.253600 0.00 35.80 0.53 30,847.61

713291102 Total

41.40 0.620.002,070.000 Local 35,667.38

Base 0.00 41.40 0.62 35,667.38

COMMON STOCK713448108 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.PEPSICO INC

980.000 NHDM Local 63.260000 0.00 19.60 1.05 61,974.151.000000

Base 63.260000 0.00 19.60 1.05 61,974.15

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,180.000 NHDM Local 65.283100 0.00 63.60 3.51 207,533.151.000000

Base 65.283100 0.00 63.60 3.51 207,533.15

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,030.000 NHHY Local 65.287400 0.00 120.60 6.66 393,555.761.000000

Base 65.287400 0.00 120.60 6.66 393,555.76

713448108 Total

203.80 11.220.0010,190.000 Local 663,063.06

Base 0.00 203.80 11.22 663,063.06

COMMON STOCK USD1.714046109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPERKINELMER INC

110.000 NHDM Local 19.456400 0.00 2.20 0.04 2,137.961.000000

Base 19.456400 0.00 2.20 0.04 2,137.96
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

510.000 NHHY Local 19.451400 0.00 10.20 0.17 9,909.841.000000

Base 19.451400 0.00 10.20 0.17 9,909.84

714046109 Total

12.40 0.210.00620.000 Local 12,047.80

Base 0.00 12.40 0.21 12,047.80

COMMON STOCK NPV714290103 23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLCPERRIGO CO

1,900.000 NHDZ Local 58.025700 0.00 76.00 1.87 110,170.961.000000

Base 58.025700 0.00 76.00 1.87 110,170.96

COMMON STOCK716495106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPETROHAWK ENERGY CORP

710.000 NHHY Local 16.247900 0.00 14.20 0.20 11,521.611.000000

Base 16.247900 0.00 14.20 0.20 11,521.61

COMMON STOCK USD.05717081103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPFIZER INC

16,260.000 NHDM Local 15.173400 0.00 325.20 4.17 246,390.111.000000

Base 15.173400 0.00 325.20 4.17 246,390.11

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

70,930.000 NHHY Local 15.173300 0.00 1,418.60 18.19 1,074,805.381.000000

Base 15.173300 0.00 1,418.60 18.19 1,074,805.38

717081103 Total

1,743.80 22.360.0087,190.000 Local 1,321,195.49

Base 0.00 1,743.80 22.36 1,321,195.49

COMMON STOCK NPV718172109 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.PHILIP MORRIS INTERNATIONAL

1,390.000 NHDM Local 49.787000 0.00 27.80 1.17 69,174.961.000000

Base 49.787000 0.00 27.80 1.17 69,174.96
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,660.000 NHDM Local 51.198700 0.00 73.20 3.17 187,310.871.000000

Base 51.198700 0.00 73.20 3.17 187,310.87

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,870.000 NHHY Local 51.192400 0.00 57.40 2.49 146,862.301.000000

Base 51.192400 0.00 57.40 2.49 146,862.30

718172109 Total

158.40 6.830.007,920.000 Local 403,348.13

Base 0.00 158.40 6.83 403,348.13

COMMON STOCK USD1.718592108 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYPHILLIPS VAN HEUSEN

98.000 NHEX Local 46.180000 0.00 1.96 0.08 4,523.601.000000

Base 46.180000 0.00 1.96 0.08 4,523.60

REIT USD.01720190206 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPIEDMONT OFFICE REALTY TRU A

320.000 NHHY Local 18.063900 0.00 6.40 0.10 5,773.951.000000

Base 18.063900 0.00 6.40 0.10 5,773.95

COMMON STOCK NPV723484101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPINNACLE WEST CAPITAL

1,370.000 NHHY Local 39.834500 0.00 27.40 0.93 54,544.941.000000

Base 39.834500 0.00 27.40 0.93 54,544.94

COMMON STOCK USD.01723787107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPIONEER NATURAL RESOURCES CO

590.000 NHDM Local 59.504400 0.00 11.80 0.60 35,095.201.000000

Base 59.504400 0.00 11.80 0.60 35,095.20

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

930.000 NHHY Local 59.319700 0.00 18.60 0.94 55,147.781.000000

Base 59.319700 0.00 18.60 0.94 55,147.78
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723787107 Total

30.40 1.540.001,520.000 Local 90,242.98

Base 0.00 30.40 1.54 90,242.98

COMMON STOCK USD.01724078100 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PIPER JAFFRAY COS

420.000 NHHZ Local 29.049000 0.00 8.40 0.21 12,191.971.000000

Base 29.049000 0.00 8.40 0.21 12,191.97

COMMON STOCK USD1.724479100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPITNEY BOWES INC

350.000 NHDM Local 24.794000 0.00 7.00 0.15 8,670.751.000000

Base 24.794000 0.00 7.00 0.15 8,670.75

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

470.000 NHHY Local 24.780400 0.00 9.40 0.20 11,637.191.000000

Base 24.780400 0.00 9.40 0.20 11,637.19

724479100 Total

16.40 0.350.00820.000 Local 20,307.94

Base 0.00 16.40 0.35 20,307.94

COMMON STOCK USD.01726505100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPLAINS EXPLORATION + PRODUCT

1,120.000 NHHY Local 23.109700 0.00 22.40 0.44 25,860.021.000000

Base 23.109700 0.00 22.40 0.44 25,860.02

COMMON STOCK USD.01727493108 23 Sep 2010 28 Sep 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHPLANTRONICS INC

1,620.000 NHHO Local 33.265300 0.00 64.80 0.92 53,824.071.000000

Base 33.265300 0.00 64.80 0.92 53,824.07

24 Sep 2010 29 Sep 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,440.000 NHHO Local 33.500000 0.00 57.60 0.82 48,181.581.000000

Base 33.500000 0.00 57.60 0.82 48,181.58
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727493108 Total

122.40 1.740.003,060.000 Local 102,005.65

Base 0.00 122.40 1.74 102,005.65

REIT USD.01729251108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPLUM CREEK TIMBER CO

250.000 NHDM Local 36.657500 0.00 5.00 0.16 9,159.221.000000

Base 36.657500 0.00 5.00 0.16 9,159.22

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

750.000 NHHY Local 36.731300 0.00 15.00 0.47 27,533.011.000000

Base 36.731300 0.00 15.00 0.47 27,533.01

729251108 Total

20.00 0.630.001,000.000 Local 36,692.23

Base 0.00 20.00 0.63 36,692.23

COMMON STOCK USD6.733174106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPOPULAR INC

4,120.000 NHHY Local 2.850800 0.00 82.40 0.20 11,662.701.000000

Base 2.850800 0.00 82.40 0.20 11,662.70

COMMON STOCK USD.0174005P104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPRAXAIR INC

630.000 NHDM Local 85.777500 0.00 12.60 0.92 54,026.311.000000

Base 85.777500 0.00 12.60 0.92 54,026.31

COMMON STOCK NPV740189105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPRECISION CASTPARTS CORP

155.000 NHDM Local 122.161000 0.00 3.10 0.33 18,931.531.000000

Base 122.161000 0.00 3.10 0.33 18,931.53

17 Sep 2010 22 Sep 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

21,030.000 NHDZ Local 126.309400 0.00 841.20 44.90 2,655,400.581.000000

Base 126.309400 0.00 841.20 44.90 2,655,400.58
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740189105 Total

844.30 45.230.0021,185.000 Local 2,674,332.11

Base 0.00 844.30 45.23 2,674,332.11

COMMON STOCK USD.274144T108 02 Jul 2010 08 Jul 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCT ROWE PRICE GROUP INC

3,330.000 NHIB Local 43.795500 0.00 33.30 2.47 145,803.251.000000

Base 43.795500 0.00 33.30 2.47 145,803.25

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHDM Local 48.734600 0.00 6.00 0.25 14,614.131.000000

Base 48.734600 0.00 6.00 0.25 14,614.13

74144T108 Total

39.30 2.720.003,630.000 Local 160,417.38

Base 0.00 39.30 2.72 160,417.38

COMMON STOCK741503403 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPRICELINE.COM INC

51.000 NHDM Local 231.287600 0.00 1.02 0.20 11,794.451.000000

Base 231.287600 0.00 1.02 0.20 11,794.45

COMMON STOCK USD.0174153Q102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPRIDE INTERNATIONAL INC

680.000 NHHY Local 25.795300 0.00 13.60 0.30 17,526.901.000000

Base 25.795300 0.00 13.60 0.30 17,526.90

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,100.000 NHEU Local 26.346900 0.00 42.00 0.94 55,285.551.000000

Base 26.346900 0.00 42.00 0.94 55,285.55

74153Q102 Total

55.60 1.240.002,780.000 Local 72,812.45

Base 0.00 55.60 1.24 72,812.45
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COMMON STOCK USD.0174251V102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPRINCIPAL FINANCIAL GROUP

540.000 NHDM Local 25.801200 0.00 10.80 0.24 13,921.611.000000

Base 25.801200 0.00 10.80 0.24 13,921.61

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,550.000 NHHY Local 25.722200 0.00 51.00 1.11 65,539.501.000000

Base 25.722200 0.00 51.00 1.11 65,539.50

74251V102 Total

61.80 1.350.003,090.000 Local 79,461.11

Base 0.00 61.80 1.35 79,461.11

COMMON STOCK USD1.742718109 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.PROCTER + GAMBLE CO/THE

1,810.000 NHDM Local 62.625800 0.00 36.20 1.92 113,314.581.000000

Base 62.625800 0.00 36.20 1.92 113,314.58

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,690.000 NHDM Local 62.854500 0.00 113.80 6.05 357,522.261.000000

Base 62.854500 0.00 113.80 6.05 357,522.26

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

23,800.000 NHHY Local 62.856200 0.00 476.00 25.29 1,495,476.271.000000

Base 62.856200 0.00 476.00 25.29 1,495,476.27

742718109 Total

626.00 33.260.0031,300.000 Local 1,966,313.11

Base 0.00 626.00 33.26 1,966,313.11

COMMON STOCK NPV743263105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROGRESS ENERGY INC

80.000 NHDM Local 42.481000 0.00 1.60 0.06 3,396.821.000000

Base 42.481000 0.00 1.60 0.06 3,396.82
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,930.000 NHHY Local 42.510100 0.00 58.60 2.11 124,493.881.000000

Base 42.510100 0.00 58.60 2.11 124,493.88

743263105 Total

60.20 2.170.003,010.000 Local 127,890.70

Base 0.00 60.20 2.17 127,890.70

COMMON STOCK USD.01743312100 30 Aug 2010 02 Sep 2010 USD/DTC 0.04PIPER JAFFRAYPROGRESS SOFTWARE CORP

1,520.000 NHHO Local 27.289800 0.00 60.80 0.71 41,418.991.000000

Base 27.289800 0.00 60.80 0.71 41,418.99

31 Aug 2010 03 Sep 2010 USD/DTC 0.04PIPER JAFFRAY

2,690.000 NHHO Local 26.797100 0.00 107.60 1.22 71,975.381.000000

Base 26.797100 0.00 107.60 1.22 71,975.38

01 Sep 2010 07 Sep 2010 USD/DTC 0.04PIPER JAFFRAY

1,200.000 NHHO Local 27.171400 0.00 48.00 0.56 32,557.121.000000

Base 27.171400 0.00 48.00 0.56 32,557.12

743312100 Total

216.40 2.490.005,410.000 Local 145,951.49

Base 0.00 216.40 2.49 145,951.49

COMMON STOCK USD1.743315103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROGRESSIVE CORP

1,330.000 NHDM Local 20.149500 0.00 26.60 0.46 26,771.781.000000

Base 20.149500 0.00 26.60 0.46 26,771.78

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,700.000 NHHY Local 20.146900 0.00 134.00 2.29 134,847.941.000000

Base 20.146900 0.00 134.00 2.29 134,847.94
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743315103 Total

160.60 2.750.008,030.000 Local 161,619.72

Base 0.00 160.60 2.75 161,619.72

REIT USD.01743410102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROLOGIS

580.000 NHDM Local 11.540000 0.00 11.60 0.12 6,681.481.000000

Base 11.540000 0.00 11.60 0.12 6,681.48

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,570.000 NHHY Local 11.507200 0.00 71.40 0.70 41,008.601.000000

Base 11.507200 0.00 71.40 0.70 41,008.60

743410102 Total

83.00 0.820.004,150.000 Local 47,690.08

Base 0.00 83.00 0.82 47,690.08

COMMON STOCK74348T102 06 Aug 2010 06 Aug 2010 USD/DTCSALE OF FRACTIONAL SPROSPECT CAPITAL CORP

0.143 NHHZ Local 7.482517 0.00 0.00 0.00 1.071.000000

Base 7.482517 0.00 0.00 0.00 1.07

13 Sep 2010 13 Sep 2010 USD/DTCSALE OF FRACTIONAL S

0.822 NHHZ Local 6.934306 0.00 0.00 0.00 5.701.000000

Base 6.934306 0.00 0.00 0.00 5.70

74348T102 Total

0.00 0.000.000.965 Local 6.77

Base 0.00 0.00 0.00 6.77

COMMON STOCK USD.5743674103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROTECTIVE LIFE CORP

1,740.000 NHHY Local 22.250300 0.00 34.80 0.66 38,680.061.000000

Base 22.250300 0.00 34.80 0.66 38,680.06
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COMMON STOCK USD.01744320102 11 Aug 2010 16 Aug 2010 USD/DTC 0.02PERSHING LLCPRUDENTIAL FINANCIAL INC

2,800.000 NHEY Local 57.122900 0.00 56.00 5.60 159,882.521.000000

Base 57.122900 0.00 56.00 5.60 159,882.52

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

690.000 NHDM Local 56.046800 0.00 13.80 0.66 38,657.831.000000

Base 56.046800 0.00 13.80 0.66 38,657.83

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,080.000 NHHY Local 56.026500 0.00 81.60 3.87 228,502.651.000000

Base 56.026500 0.00 81.60 3.87 228,502.65

744320102 Total

151.40 10.130.007,570.000 Local 427,043.00

Base 0.00 151.40 10.13 427,043.00

COMMON STOCK NPV744573106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPUBLIC SERVICE ENTERPRISE GP

850.000 NHDM Local 34.423500 0.00 17.00 0.50 29,242.481.000000

Base 34.423500 0.00 17.00 0.50 29,242.48

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,450.000 NHHY Local 34.447400 0.00 89.00 2.60 153,199.331.000000

Base 34.447400 0.00 89.00 2.60 153,199.33

744573106 Total

106.00 3.100.005,300.000 Local 182,441.81

Base 0.00 106.00 3.10 182,441.81

REIT USD.174460D109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPUBLIC STORAGE

230.000 NHDM Local 98.328400 0.00 4.60 0.39 22,610.541.000000

Base 98.328400 0.00 4.60 0.39 22,610.54
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 98.172500 0.00 2.00 0.17 9,815.081.000000

Base 98.172500 0.00 2.00 0.17 9,815.08

74460D109 Total

6.60 0.560.00330.000 Local 32,425.62

Base 0.00 6.60 0.56 32,425.62

COMMON STOCK USD.01745867101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPULTEGROUP INC

410.000 NHDM Local 9.168700 0.00 8.20 0.07 3,750.901.000000

Base 9.168700 0.00 8.20 0.07 3,750.90

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,790.000 NHHY Local 9.130500 0.00 55.80 0.44 25,417.861.000000

Base 9.130500 0.00 55.80 0.44 25,417.86

745867101 Total

64.00 0.510.003,200.000 Local 29,168.76

Base 0.00 64.00 0.51 29,168.76

COMMON STOCK USD.0174733V100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSQEP RESOURCES INC

340.000 NHDM Local 29.884200 0.00 6.80 0.18 10,153.651.000000

Base 29.884200 0.00 6.80 0.18 10,153.65

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,400.000 NHHY Local 29.788600 0.00 28.00 0.71 41,675.331.000000

Base 29.788600 0.00 28.00 0.71 41,675.33

74733V100 Total

34.80 0.890.001,740.000 Local 51,828.98

Base 0.00 34.80 0.89 51,828.98



Prepared by State StreetPage 1032

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK747525103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSQUALCOMM INC

4,180.000 NHDM Local 39.316000 0.00 83.60 2.78 164,254.501.000000

Base 39.316000 0.00 83.60 2.78 164,254.50

COMMON STOCK74762E102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSQUANTA SERVICES INC

310.000 NHDM Local 22.294800 0.00 6.20 0.12 6,905.071.000000

Base 22.294800 0.00 6.20 0.12 6,905.07

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,690.000 NHHY Local 22.287900 0.00 33.80 0.64 37,632.111.000000

Base 22.287900 0.00 33.80 0.64 37,632.11

74762E102 Total

40.00 0.760.002,000.000 Local 44,537.18

Base 0.00 40.00 0.76 44,537.18

COMMON STOCK USD.0174834L100 11 Aug 2010 16 Aug 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTIQUEST DIAGNOSTICS INC

19,000.000 NHDJ Local 47.353900 0.00 950.00 17.27 898,756.831.000000

Base 47.353900 0.00 950.00 17.27 898,756.83

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

560.000 NHDM Local 46.196800 0.00 11.20 0.44 25,858.571.000000

Base 46.196800 0.00 11.20 0.44 25,858.57

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

160.000 NHHY Local 46.235300 0.00 3.20 0.13 7,394.321.000000

Base 46.235300 0.00 3.20 0.13 7,394.32

08 Sep 2010 13 Sep 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

47,738.000 NHDG Local 45.505500 0.00 1,670.83 36.72 2,170,634.011.000000

Base 45.505500 0.00 1,670.83 36.72 2,170,634.01
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74834L100 Total

2,635.23 54.560.0067,458.000 Local 3,102,643.73

Base 0.00 2,635.23 54.56 3,102,643.73

COMMON STOCK NPV748356102 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.QUESTAR CORP

11,239.000 NHDM Local 16.171700 0.00 224.78 3.07 181,525.891.000000

Base 16.171700 0.00 224.78 3.07 181,525.89

27 Jul 2010 30 Jul 2010 USD/DTC 0.04MR BEAL &COMPANY

38,421.000 NHEZ Local 17.117100 0.00 1,536.84 11.12 656,108.141.000000

Base 17.117100 0.00 1,536.84 11.12 656,108.14

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,410.000 NHHY Local 17.105900 0.00 28.20 0.41 24,090.711.000000

Base 17.105900 0.00 28.20 0.41 24,090.71

748356102 Total

1,789.82 14.600.0051,070.000 Local 861,724.74

Base 0.00 1,789.82 14.60 861,724.74

COMMON STOCK NPV74835Y101 02 Sep 2010 08 Sep 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICESQUESTCOR PHARMACEUTICALS

2,230.000 NHHO Local 9.834100 0.00 66.90 0.38 21,862.761.000000

Base 9.834100 0.00 66.90 0.38 21,862.76

02 Sep 2010 08 Sep 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

3,630.000 NHHO Local 9.876800 0.00 145.20 0.61 35,706.971.000000

Base 9.876800 0.00 145.20 0.61 35,706.97

07 Sep 2010 10 Sep 2010 USD/DTC 0.04SEI FINANCIAL SER CO

1,880.000 NHHO Local 9.717900 0.00 75.20 0.31 18,194.141.000000

Base 9.717900 0.00 75.20 0.31 18,194.14
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74835Y101 Total

287.30 1.300.007,740.000 Local 75,763.87

Base 0.00 287.30 1.30 75,763.87

COMMON STOCK USD.0174837R104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSQUICKSILVER RESOURCES INC

880.000 NHHY Local 12.816000 0.00 17.60 0.20 11,260.281.000000

Base 12.816000 0.00 17.60 0.20 11,260.28

COMMON STOCK USD.01749121109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSQWEST COMMUNICATIONS INTL

2,040.000 NHDM Local 5.642500 0.00 40.80 0.20 11,469.701.000000

Base 5.642500 0.00 40.80 0.20 11,469.70

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

13,860.000 NHHY Local 5.642800 0.00 277.20 1.33 77,930.681.000000

Base 5.642800 0.00 277.20 1.33 77,930.68

749121109 Total

318.00 1.530.0015,900.000 Local 89,400.38

Base 0.00 318.00 1.53 89,400.38

COMMON STOCK USD.01749685103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRPM INTERNATIONAL INC

520.000 NHHY Local 19.116000 0.00 10.40 0.17 9,929.751.000000

Base 19.116000 0.00 10.40 0.17 9,929.75

COMMON STOCK NPV75025N102 06 Aug 2010 11 Aug 2010 USD/DTC 0.03PULSE TRADING LLCRADIANT SYSTEMS INC

10,800.000 NHDY Local 16.299800 0.00 324.00 2.98 175,710.861.000000

Base 16.299800 0.00 324.00 2.98 175,710.86

25 Aug 2010 30 Aug 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

12,790.000 NHDY Local 16.772000 0.00 383.70 3.63 214,126.551.000000

Base 16.772000 0.00 383.70 3.63 214,126.55
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27 Aug 2010 01 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

6,300.000 NHDY Local 16.851800 0.00 189.00 1.80 105,975.541.000000

Base 16.851800 0.00 189.00 1.80 105,975.54

75025N102 Total

896.70 8.410.0029,890.000 Local 495,812.95

Base 0.00 896.70 8.41 495,812.95

COMMON STOCK USD1.750438103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRADIOSHACK CORP

170.000 NHDM Local 20.602600 0.00 3.40 0.06 3,498.981.000000

Base 20.602600 0.00 3.40 0.06 3,498.98

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,940.000 NHHY Local 20.541100 0.00 38.80 0.68 39,810.251.000000

Base 20.541100 0.00 38.80 0.68 39,810.25

750438103 Total

42.20 0.740.002,110.000 Local 43,309.23

Base 0.00 42.20 0.74 43,309.23

COMMON STOCK USD.01751028101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRALCORP HOLDINGS INC

440.000 NHHY Local 59.510900 0.00 8.80 0.45 26,175.551.000000

Base 59.510900 0.00 8.80 0.45 26,175.55

COMMON STOCK USD.01754730109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRAYMOND JAMES FINANCIAL INC

800.000 NHHY Local 27.701300 0.00 16.00 0.38 22,144.661.000000

Base 27.701300 0.00 16.00 0.38 22,144.66

REIT NPV754907103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRAYONIER INC

450.000 NHHY Local 48.951100 0.00 9.00 0.38 22,018.621.000000

Base 48.951100 0.00 9.00 0.38 22,018.62
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COMMON STOCK USD.01755111507 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRAYTHEON COMPANY

790.000 NHDM Local 48.684100 0.00 15.80 0.65 38,443.991.000000

Base 48.684100 0.00 15.80 0.65 38,443.99

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,350.000 NHHY Local 48.614200 0.00 67.00 2.76 162,787.811.000000

Base 48.614200 0.00 67.00 2.76 162,787.81

755111507 Total

82.80 3.410.004,140.000 Local 201,231.80

Base 0.00 82.80 3.41 201,231.80

REIT USD1.756109104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREALTY INCOME CORP

830.000 NHHY Local 32.687100 0.00 16.60 0.46 27,113.231.000000

Base 32.687100 0.00 16.60 0.46 27,113.23

COMMON STOCK756577102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRED HAT INC

100.000 NHDM Local 32.736200 0.00 2.00 0.06 3,271.561.000000

Base 32.736200 0.00 2.00 0.06 3,271.56

COMMON STOCK USD.01758750103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREGAL BELOIT CORP

50.000 NHHY Local 63.236000 0.00 1.00 0.06 3,160.741.000000

Base 63.236000 0.00 1.00 0.06 3,160.74

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

91.000 NHEX Local 56.650000 0.00 1.82 0.09 5,153.241.000000

Base 56.650000 0.00 1.82 0.09 5,153.24

758750103 Total

2.82 0.150.00141.000 Local 8,313.98

Base 0.00 2.82 0.15 8,313.98
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COMMON STOCK758766109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREGAL ENTERTAINMENT GROUP A

500.000 NHHY Local 13.680700 0.00 10.00 0.12 6,830.231.000000

Base 13.680700 0.00 10.00 0.12 6,830.23

REIT USD.01758849103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREGENCY CENTERS CORP

650.000 NHHY Local 37.574600 0.00 13.00 0.42 24,410.071.000000

Base 37.574600 0.00 13.00 0.42 24,410.07

COMMON STOCK USD.01759148109 19 Aug 2010 24 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCREHABCARE GROUP INC

3,800.000 NHHO Local 17.214900 0.00 152.00 1.11 65,263.511.000000

Base 17.214900 0.00 152.00 1.11 65,263.51

23 Aug 2010 26 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,660.000 NHHO Local 16.542000 0.00 306.40 2.15 126,403.171.000000

Base 16.542000 0.00 306.40 2.15 126,403.17

24 Aug 2010 27 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

6,690.000 NHHO Local 16.183400 0.00 267.60 1.83 107,997.521.000000

Base 16.183400 0.00 267.60 1.83 107,997.52

25 Aug 2010 30 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

10,150.000 NHHO Local 16.543900 0.00 406.00 2.84 167,511.751.000000

Base 16.543900 0.00 406.00 2.84 167,511.75

759148109 Total

1,132.00 7.930.0028,300.000 Local 467,175.95

Base 0.00 1,132.00 7.93 467,175.95

COMMON STOCK USD.017591EP100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREGIONS FINANCIAL CORP

1,770.000 NHDM Local 7.381400 0.00 35.40 0.23 13,029.451.000000

Base 7.381400 0.00 35.40 0.23 13,029.45
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

9,520.000 NHHY Local 7.382800 0.00 190.40 1.19 70,092.671.000000

Base 7.382800 0.00 190.40 1.19 70,092.67

7591EP100 Total

225.80 1.420.0011,290.000 Local 83,122.12

Base 0.00 225.80 1.42 83,122.12

COMMON STOCK USD.01759351604 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREINSURANCE GROUP OF AMERICA

810.000 NHHY Local 50.724700 0.00 16.20 0.70 41,070.111.000000

Base 50.724700 0.00 16.20 0.70 41,070.11

DEPOSITORY RECEIPT75945T205 28 Sep 2010 OPEN USD/EURCREDIT SUISSE SECURITIES (USA) LLCRELIANCE COMMUNICATION GDR

6,403.000 NHHJ Local 3.738401 0.00 11.97 0.00 23,925.011.000000

Base 3.738401 0.00 11.97 0.00 23,925.01

COMMON STOCK NPV759509102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRELIANCE STEEL + ALUMINUM

1,040.000 NHHY Local 40.261000 0.00 20.80 0.71 41,849.931.000000

Base 40.261000 0.00 20.80 0.71 41,849.93

COMMON STOCK USD.01760759100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREPUBLIC SERVICES INC

470.000 NHDM Local 32.687000 0.00 9.40 0.26 15,353.231.000000

Base 32.687000 0.00 9.40 0.26 15,353.23

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,820.000 NHHY Local 32.597000 0.00 36.40 1.01 59,289.131.000000

Base 32.597000 0.00 36.40 1.01 59,289.13

760759100 Total

45.80 1.270.002,290.000 Local 74,642.36

Base 0.00 45.80 1.27 74,642.36
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COMMON STOCK NPV760943100 25 Aug 2010 30 Aug 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYRES CARE INC

19,750.000 NHDX Local 12.450100 0.00 592.50 4.16 245,292.821.000000

Base 12.450100 0.00 592.50 4.16 245,292.82

07 Sep 2010 10 Sep 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

27,150.000 NHDX Local 13.204500 0.00 814.50 6.06 357,681.621.000000

Base 13.204500 0.00 814.50 6.06 357,681.62

760943100 Total

1,407.00 10.220.0046,900.000 Local 602,974.44

Base 0.00 1,407.00 10.22 602,974.44

COMMON STOCK NPV760975102 05 Aug 2010 10 Aug 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLCRESEARCH IN MOTION

13,000.000 NHDJ Local 53.092276 0.00 650.00 13.25 689,536.351.000000

Base 53.092276 0.00 650.00 13.25 689,536.35

COMMON STOCK761152107 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.RESMED INC

660.000 NHEU Local 67.694600 0.00 13.20 0.76 44,664.481.000000

Base 67.694600 0.00 13.20 0.76 44,664.48

COMMON STOCK761713106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREYNOLDS AMERICAN INC

260.000 NHDM Local 58.088700 0.00 5.20 0.26 15,097.601.000000

Base 58.088700 0.00 5.20 0.26 15,097.60

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,340.000 NHHY Local 58.123900 0.00 26.80 1.32 77,857.911.000000

Base 58.123900 0.00 26.80 1.32 77,857.91

761713106 Total

32.00 1.580.001,600.000 Local 92,955.51

Base 0.00 32.00 1.58 92,955.51
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LIMITED PARTNERSHIP761996933 30 Jul 2010 30 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE FUND II

19,866.000 NHEL Local 1.000000 0.00 0.00 0.00 19,866.001.000000

Base 1.000000 0.00 0.00 0.00 19,866.00

COMMON STOCK770323103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROBERT HALF INTL INC

330.000 NHDM Local 26.326400 0.00 6.60 0.15 8,680.961.000000

Base 26.326400 0.00 6.60 0.15 8,680.96

30 Jul 2010 04 Aug 2010 USD/DTC 0.02LIQUIDNETINC

46,760.000 NHDZ Local 25.120300 0.00 935.20 19.86 1,173,670.171.000000

Base 25.120300 0.00 935.20 19.86 1,173,670.17

02 Aug 2010 05 Aug 2010 USD/DTC 0.04OPPENHEIMER + CO. INC.

28,140.000 NHDZ Local 25.701200 0.00 1,125.60 12.23 722,093.941.000000

Base 25.701200 0.00 1,125.60 12.23 722,093.94

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

4,400.000 NHDZ Local 22.058500 0.00 176.00 1.65 96,879.751.000000

Base 22.058500 0.00 176.00 1.65 96,879.75

770323103 Total

2,243.40 33.890.0079,630.000 Local 2,001,324.82

Base 0.00 2,243.40 33.89 2,001,324.82

COMMON STOCK USD1.773903109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROCKWELL AUTOMATION INC

370.000 NHDM Local 56.110300 0.00 7.40 0.36 20,753.051.000000

Base 56.110300 0.00 7.40 0.36 20,753.05

LIQUIDATING FUND77399B938 13 Jul 2010 13 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTROCK CREEK GROUP

8,212,519.050 NHFV Local 1.000000 0.00 0.00 0.00 8,212,519.051.000000

Base 1.000000 0.00 0.00 0.00 8,212,519.05
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COMMON STOCK USD.01774341101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROCKWELL COLLINS INC

220.000 NHDM Local 57.587200 0.00 4.40 0.22 12,664.561.000000

Base 57.587200 0.00 4.40 0.22 12,664.56

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

590.000 NHHY Local 57.629300 0.00 11.80 0.58 33,988.911.000000

Base 57.629300 0.00 11.80 0.58 33,988.91

774341101 Total

16.20 0.800.00810.000 Local 46,653.47

Base 0.00 16.20 0.80 46,653.47

COMMON STOCK USD.01774415103 16 Jul 2010 21 Jul 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHROCKWOOD HOLDINGS INC

1,700.000 NHHO Local 24.406100 0.00 68.00 0.71 41,421.661.000000

Base 24.406100 0.00 68.00 0.71 41,421.66

02 Aug 2010 05 Aug 2010 USD/DTC 0.04BNY CONVERGEX

4,200.000 NHHO Local 29.646600 0.00 168.00 2.11 124,345.611.000000

Base 29.646600 0.00 168.00 2.11 124,345.61

15 Sep 2010 20 Sep 2010 USD/DTC 0.04BARCLAYS CAPITAL LE

1,220.000 NHHO Local 29.542500 0.00 48.80 0.61 35,992.441.000000

Base 29.542500 0.00 48.80 0.61 35,992.44

29 Sep 2010 OPEN USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

820.000 NHHO Local 31.996000 0.00 32.80 0.45 26,203.471.000000

Base 31.996000 0.00 32.80 0.45 26,203.47

774415103 Total

317.60 3.880.007,940.000 Local 227,963.18

Base 0.00 317.60 3.88 227,963.18
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COMMON STOCK USD.01775043102 01 Sep 2010 07 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ROFIN SINAR TECHNOLOGIES INC

480.000 NHHZ Local 21.192100 0.00 9.60 0.18 10,162.431.000000

Base 21.192100 0.00 9.60 0.18 10,162.43

COMMON STOCK USD.01776696106 23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLCROPER INDUSTRIES INC

1,100.000 NHDZ Local 59.420000 0.00 44.00 1.11 65,316.891.000000

Base 59.420000 0.00 44.00 1.11 65,316.89

COMMON STOCK USD.01778296103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROSS STORES INC

400.000 NHDM Local 54.385000 0.00 8.00 0.37 21,745.631.000000

Base 54.385000 0.00 8.00 0.37 21,745.63

ADR778529107 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHROSTELECOM SPONSORED ADR

721.000 NHHJ Local 26.460000 0.00 10.82 0.00 19,066.841.000000

Base 26.460000 0.00 10.82 0.00 19,066.84

COMMON STOCK779376102 27 Jul 2010 30 Jul 2010 USD/DTC 0.05BAIRD  ROBERT W. & COMPANY INCORPORROVI CORP

2,550.000 NHIB Local 44.202000 0.00 127.50 1.91 112,585.691.000000

Base 44.202000 0.00 127.50 1.91 112,585.69

20 Sep 2010 23 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

9,220.000 NHDY Local 46.018200 0.00 276.60 7.18 424,004.021.000000

Base 46.018200 0.00 276.60 7.18 424,004.02

779376102 Total

404.10 9.090.0011,770.000 Local 536,589.71

Base 0.00 404.10 9.09 536,589.71

COMMON STOCK779382100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROWAN COMPANIES INC

160.000 NHDM Local 25.114400 0.00 3.20 0.07 4,015.031.000000

Base 25.114400 0.00 3.20 0.07 4,015.03
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,300.000 NHHY Local 25.019200 0.00 26.00 0.55 32,498.411.000000

Base 25.019200 0.00 26.00 0.55 32,498.41

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,700.000 NHEU Local 30.239300 0.00 54.00 1.38 81,590.731.000000

Base 30.239300 0.00 54.00 1.38 81,590.73

779382100 Total

83.20 2.000.004,160.000 Local 118,104.17

Base 0.00 83.20 2.00 118,104.17

COMMON STOCK USD.01780287108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROYAL GOLD INC

310.000 NHHY Local 42.857800 0.00 6.20 0.23 13,279.491.000000

Base 42.857800 0.00 6.20 0.23 13,279.49

ADR783513104 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHRYANAIR HOLDINGS PLC SP ADR

535.000 NHHJ Local 30.312400 0.00 8.03 0.28 16,208.821.000000

Base 30.312400 0.00 8.03 0.28 16,208.82

COMMON STOCK USD.5783549108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRYDER SYSTEM INC

250.000 NHDM Local 44.072000 0.00 5.00 0.19 11,012.811.000000

Base 44.072000 0.00 5.00 0.19 11,012.81

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 44.076300 0.00 4.00 0.15 8,811.111.000000

Base 44.076300 0.00 4.00 0.15 8,811.11

783549108 Total

9.00 0.340.00450.000 Local 19,823.92

Base 0.00 9.00 0.34 19,823.92
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COMMON STOCK USD1.783764103 24 Aug 2010 27 Aug 2010 USD/DTC 0.03HEEVERS &CO. INC.RYLAND GROUP INC/THE

6,700.000 NHHO Local 15.945000 0.00 201.00 1.81 106,628.691.000000

Base 15.945000 0.00 201.00 1.81 106,628.69

COMMON STOCK78390X101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSAIC INC

1,310.000 NHDM Local 16.895600 0.00 26.20 0.38 22,106.661.000000

Base 16.895600 0.00 26.20 0.38 22,106.66

ADR78440P108 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSK TELECOM CO LTD ADR

7,539.000 NHHJ Local 17.272100 0.00 113.09 2.21 130,099.061.000000

Base 17.272100 0.00 113.09 2.21 130,099.06

REIT USD.0178440X101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSL GREEN REALTY CORP

620.000 NHHY Local 57.321900 0.00 12.40 0.61 35,526.571.000000

Base 57.321900 0.00 12.40 0.61 35,526.57

COMMON STOCK USD.278442P106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSLM CORP

190.000 NHDM Local 11.220000 0.00 3.80 0.04 2,127.961.000000

Base 11.220000 0.00 3.80 0.04 2,127.96

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,880.000 NHHY Local 11.152300 0.00 77.60 0.74 43,192.581.000000

Base 11.152300 0.00 77.60 0.74 43,192.58

78442P106 Total

81.40 0.780.004,070.000 Local 45,320.54

Base 0.00 81.40 0.78 45,320.54

COMMON STOCK USD.0178454L100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSM ENERGY CO

160.000 NHHY Local 43.592800 0.00 3.20 0.12 6,971.531.000000

Base 43.592800 0.00 3.20 0.12 6,971.53
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COMMON STOCK USD10.784635104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSPX CORP

320.000 NHHY Local 59.634200 0.00 6.40 0.33 19,076.211.000000

Base 59.634200 0.00 6.40 0.33 19,076.21

COMMON STOCK78464R105 09 Aug 2010 12 Aug 2010 USD/DTC 0.03PULSE TRADING LLCSRA INTERNATIONAL INC CL A

19,260.000 NHDY Local 22.474600 0.00 577.80 7.32 432,275.681.000000

Base 22.474600 0.00 577.80 7.32 432,275.68

COMMON STOCK USD.01786514208 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSAFEWAY INC

1,770.000 NHDM Local 20.052700 0.00 35.40 0.60 35,457.281.000000

Base 20.052700 0.00 35.40 0.60 35,457.28

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,100.000 NHHY Local 20.054000 0.00 62.00 1.06 62,104.341.000000

Base 20.054000 0.00 62.00 1.06 62,104.34

786514208 Total

97.40 1.660.004,870.000 Local 97,561.62

Base 0.00 97.40 1.66 97,561.62

COMMON STOCK NPV790148100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSST JOE CO/THE

270.000 NHHY Local 26.265300 0.00 5.40 0.12 7,086.111.000000

Base 26.265300 0.00 5.40 0.12 7,086.11

COMMON STOCK USD.1790849103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSST JUDE MEDICAL INC

1,230.000 NHDM Local 37.170300 0.00 24.60 0.78 45,694.091.000000

Base 37.170300 0.00 24.60 0.78 45,694.09

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,070.000 NHEU Local 38.206400 0.00 21.40 0.69 40,858.761.000000

Base 38.206400 0.00 21.40 0.69 40,858.76
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28 Sep 2010 OPEN USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

7,870.000 NHIB Local 37.982500 0.00 393.50 5.06 298,523.721.000000

Base 37.982500 0.00 393.50 5.06 298,523.72

790849103 Total

439.50 6.530.0010,170.000 Local 385,076.57

Base 0.00 439.50 6.53 385,076.57

COMMON STOCK USD.179377W108 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYSAKS INC

8,359.000 NHEX Local 6.690000 0.00 167.18 0.95 55,753.581.000000

Base 6.690000 0.00 167.18 0.95 55,753.58

COMMON STOCK79466L302 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSALESFORCE.COM INC

281.000 NHDM Local 99.049800 0.00 5.62 0.48 27,826.891.000000

Base 99.049800 0.00 5.62 0.48 27,826.89

02 Sep 2010 08 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,290.000 NHIB Local 117.542300 0.00 22.90 4.55 269,144.421.000000

Base 117.542300 0.00 22.90 4.55 269,144.42

07 Sep 2010 10 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,120.000 NHIB Local 119.903300 0.00 31.20 6.33 374,060.771.000000

Base 119.903300 0.00 31.20 6.33 374,060.77

79466L302 Total

59.72 11.360.005,691.000 Local 671,032.08

Base 0.00 59.72 11.36 671,032.08

GDR795885102 26 Aug 2010 26 Aug 2010 USD/DTCMANDATORYEXCHANGE NON CASHSAMRUDDHI CEMENT LTD SP GDR

3,763.000 NHHJ Local 35.066327 0.00 0.00 0.00 131,954.591.000000

Base 35.066327 0.00 0.00 0.00 131,954.59
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GDR796050201 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSAMSUNG ELECTRONICS 144A GDR

724.000 NHHJ Local 236.000000 0.00 10.86 0.00 170,853.141.000000

Base 236.000000 0.00 10.86 0.00 170,853.14

GDR796050888 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSAMSUNG ELECTR GDR 144A

2,469.000 NHHJ Local 323.750000 0.00 37.03 0.00 799,301.721.000000

Base 323.750000 0.00 37.03 0.00 799,301.72

COMMON STOCK80004C101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSANDISK CORP

360.000 NHDM Local 42.702600 0.00 7.20 0.26 15,365.481.000000

Base 42.702600 0.00 7.20 0.26 15,365.48

COMMON STOCK80007P307 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSANDRIDGE ENERGY INC

1,210.000 NHHY Local 5.981800 0.00 24.20 0.13 7,213.651.000000

Base 5.981800 0.00 24.20 0.13 7,213.65

COMMON STOCK USD2.5802809103 30 Jul 2010 USD/DTCMERGERSANTANDER BANCORP

1,040.000 NHHZ Local 12.690000 0.00 0.00 0.00 13,197.601.000000

Base 12.690000 0.00 0.00 0.00 13,197.60

30 Jul 2010 CANCEL USD/DTCMERGER

-1,040.000 NHHZ Local 12.690000 0.00 0.00 0.00 -13,197.601.000000

Base 12.690000 0.00 0.00 0.00 -13,197.60

30 Jul 2010 25 Aug 2010 USD/DTC26 MERGER

1,040.000 NHHZ Local 9.517500 0.00 0.00 0.00 9,898.201.000000

Base 9.517500 0.00 0.00 0.00 9,898.20

802809103 Total

0.00 0.000.001,040.000 Local 9,898.20

Base 0.00 0.00 0.00 9,898.20



Prepared by State StreetPage 1048

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01803111103 16 Jul 2010 21 Jul 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.SARA LEE CORP

94,400.000 NHDF Local 14.315000 0.00 708.00 22.84 1,350,605.161.000000

Base 14.315000 0.00 708.00 22.84 1,350,605.16

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,300.000 NHDM Local 14.977700 0.00 66.00 0.84 49,359.571.000000

Base 14.977700 0.00 66.00 0.84 49,359.57

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,520.000 NHHY Local 14.980200 0.00 30.40 0.39 22,739.111.000000

Base 14.980200 0.00 30.40 0.39 22,739.11

09 Sep 2010 14 Sep 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

118,300.000 NHDF Local 14.383300 0.00 887.25 28.76 1,700,628.381.000000

Base 14.383300 0.00 887.25 28.76 1,700,628.38

803111103 Total

1,691.65 52.830.00217,520.000 Local 3,123,332.22

Base 0.00 1,691.65 52.83 3,123,332.22

ADR USD.043804098101 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSATYAM COMPUTER SERVICES ADR

4,881.000 NHHJ Local 4.480201 0.00 48.81 0.37 21,818.681.000000

Base 4.480201 0.00 48.81 0.37 21,818.68

GDR80529Q205 28 Sep 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSBERBANK UNSPON GDR REGS

739.000 NHHJ Local 272.470000 0.00 11.09 0.00 201,344.241.000000

Base 272.470000 0.00 11.09 0.00 201,344.24

28 Sep 2010 CANCEL USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

-739.000 NHHJ Local 272.470000 0.00 -11.09 0.00 -201,344.241.000000

Base 272.470000 0.00 -11.09 0.00 -201,344.24
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28 Sep 2010 OPEN USD/EUR 0.023 MERRILL LYNCH PIERCE FENNER + SMITH

739.000 NHHJ Local 272.470000 0.00 11.09 0.00 201,344.241.000000

Base 272.470000 0.00 11.09 0.00 201,344.24

80529Q205 Total

11.09 0.000.00739.000 Local 201,344.24

Base 0.00 11.09 0.00 201,344.24

COMMON STOCK NPV80589M102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSCANA CORP

40.000 NHDM Local 39.647500 0.00 0.80 0.03 1,585.071.000000

Base 39.647500 0.00 0.80 0.03 1,585.07

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHY Local 39.681100 0.00 18.00 0.61 35,694.381.000000

Base 39.681100 0.00 18.00 0.61 35,694.38

80589M102 Total

18.80 0.640.00940.000 Local 37,279.45

Base 0.00 18.80 0.64 37,279.45

COMMON STOCK USD.01806857108 30 Aug 2010 02 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SCHLUMBERGER LTD

11,001.000 NHDM Local 55.208300 0.00 220.02 10.27 607,116.221.000000

Base 55.208300 0.00 220.02 10.27 607,116.22

30 Aug 2010 02 Sep 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

14,893.000 NHHY Local 55.251800 0.00 297.86 13.91 822,553.291.000000

Base 55.251800 0.00 297.86 13.91 822,553.29

02 Sep 2010 02 Sep 2010 USD/DTCSALE OF FRACTIONAL S

0.404 NHDM Local 52.896039 0.00 0.00 0.00 21.371.000000

Base 52.896039 0.00 0.00 0.00 21.37
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02 Sep 2010 02 Sep 2010 USD/DTCSALE OF FRACTIONAL S

0.308 NHHY Local 52.889610 0.00 0.00 0.00 16.291.000000

Base 52.889610 0.00 0.00 0.00 16.29

806857108 Total

517.88 24.180.0025,894.712 Local 1,429,707.17

Base 0.00 517.88 24.18 1,429,707.17

COMMON STOCK USD1.806882106 01 Jul 2010 07 Jul 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCSCHNITZER STEEL INDS INC A

3,100.000 NHHO Local 38.607100 0.00 124.00 2.03 119,555.981.000000

Base 38.607100 0.00 124.00 2.03 119,555.98

COMMON STOCK USD.01808513105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSCHWAB (CHARLES) CORP

1,670.000 NHDM Local 15.260100 0.00 33.40 0.44 25,450.531.000000

Base 15.260100 0.00 33.40 0.44 25,450.53

COMMON STOCK USD.01811065101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSCRIPPS NETWORKS INTER CL A

380.000 NHDM Local 42.592200 0.00 7.60 0.28 16,177.161.000000

Base 42.592200 0.00 7.60 0.28 16,177.16

COMMON STOCK USD.01811904101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSEACOR HOLDINGS INC

460.000 NHHY Local 86.538800 0.00 9.20 0.68 39,797.971.000000

Base 86.538800 0.00 9.20 0.68 39,797.97

COMMON STOCK USD.181211K100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSEALED AIR CORP

210.000 NHDM Local 22.928300 0.00 4.20 0.09 4,810.651.000000

Base 22.928300 0.00 4.20 0.09 4,810.65

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,280.000 NHHY Local 22.894700 0.00 25.60 0.50 29,279.121.000000

Base 22.894700 0.00 25.60 0.50 29,279.12
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81211K100 Total

29.80 0.590.001,490.000 Local 34,089.77

Base 0.00 29.80 0.59 34,089.77

COMMON STOCK USD.01812350106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSEARS HOLDINGS CORP

100.000 NHDM Local 70.914000 0.00 2.00 0.12 7,089.281.000000

Base 70.914000 0.00 2.00 0.12 7,089.28

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

360.000 NHHY Local 70.659700 0.00 7.20 0.43 25,429.861.000000

Base 70.659700 0.00 7.20 0.43 25,429.86

812350106 Total

9.20 0.550.00460.000 Local 32,519.14

Base 0.00 9.20 0.55 32,519.14

COMMON STOCK NPV816851109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSEMPRA ENERGY

340.000 NHDM Local 50.723100 0.00 6.80 0.30 17,238.751.000000

Base 50.723100 0.00 6.80 0.30 17,238.75

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,520.000 NHHY Local 50.807500 0.00 50.40 2.17 127,982.331.000000

Base 50.807500 0.00 50.40 2.17 127,982.33

28 Sep 2010 OPEN USD/DTC 0.02LIQUIDNETINC

15,100.000 NHDF Local 53.695000 0.00 226.50 13.71 810,554.291.000000

Base 53.695000 0.00 226.50 13.71 810,554.29

816851109 Total

283.70 16.180.0017,960.000 Local 955,775.37

Base 0.00 283.70 16.18 955,775.37
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REIT USD.0181721M109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSENIOR HOUSING PROP TRUST

1,010.000 NHHY Local 22.578900 0.00 20.20 0.39 22,784.101.000000

Base 22.578900 0.00 20.20 0.39 22,784.10

COMMON STOCK USD1.817565104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSERVICE CORP INTERNATIONAL

1,440.000 NHHY Local 7.890200 0.00 28.80 0.20 11,332.891.000000

Base 7.890200 0.00 28.80 0.20 11,332.89

COMMON STOCK NPV820280105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSHAW GROUP INC

290.000 NHHY Local 33.896100 0.00 5.80 0.17 9,823.901.000000

Base 33.896100 0.00 5.80 0.17 9,823.90

COMMON STOCK USD1.824348106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSHERWIN WILLIAMS CO/THE

390.000 NHDM Local 69.578300 0.00 7.80 0.46 27,127.281.000000

Base 69.578300 0.00 7.80 0.46 27,127.28

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

280.000 NHHY Local 69.620000 0.00 5.60 0.33 19,487.671.000000

Base 69.620000 0.00 5.60 0.33 19,487.67

824348106 Total

13.40 0.790.00670.000 Local 46,614.95

Base 0.00 13.40 0.79 46,614.95

COMMON STOCK USD1.826552101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSIGMA ALDRICH

240.000 NHDM Local 57.270100 0.00 4.80 0.24 13,739.781.000000

Base 57.270100 0.00 4.80 0.24 13,739.78

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

70.000 NHHY Local 57.181400 0.00 1.40 0.07 4,001.231.000000

Base 57.181400 0.00 1.40 0.07 4,001.23



Prepared by State StreetPage 1053

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

22 Sep 2010 27 Sep 2010 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

1,760.000 NHIB Local 59.821800 0.00 88.00 1.78 105,196.591.000000

Base 59.821800 0.00 88.00 1.78 105,196.59

826552101 Total

94.20 2.090.002,070.000 Local 122,937.60

Base 0.00 94.20 2.09 122,937.60

COMMON STOCK USD.0182669G104 01 Jul 2010 07 Jul 2010 USD/DTC 0.05STIFEL NICOLAUS + CO INCSIGNATURE BANK

3,960.000 NHIB Local 37.526600 0.00 198.00 2.52 148,404.821.000000

Base 37.526600 0.00 198.00 2.52 148,404.82

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

51.000 NHEX Local 36.510000 0.00 1.02 0.04 1,860.951.000000

Base 36.510000 0.00 1.02 0.04 1,860.95

31 Aug 2010 03 Sep 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

900.000 NHHO Local 36.836600 0.00 36.00 0.57 33,116.371.000000

Base 36.836600 0.00 36.00 0.57 33,116.37

82669G104 Total

235.02 3.130.004,911.000 Local 183,382.14

Base 0.00 235.02 3.13 183,382.14

COMMON STOCK826919102 30 Jul 2010 04 Aug 2010 USD/DTC 0.04CANACCORDGENUITY INCSILICON LABORATORIES INC

4,271.000 NHDZ Local 40.100000 0.00 170.84 2.90 171,093.361.000000

Base 40.100000 0.00 170.84 2.90 171,093.36

30 Jul 2010 04 Aug 2010 USD/DTC 0.02LIQUIDNETINC

42,529.000 NHDZ Local 40.046500 0.00 850.58 28.79 1,702,258.231.000000

Base 40.046500 0.00 850.58 28.79 1,702,258.23
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23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

2,800.000 NHDZ Local 39.438800 0.00 112.00 1.87 110,314.771.000000

Base 39.438800 0.00 112.00 1.87 110,314.77

826919102 Total

1,133.42 33.560.0049,600.000 Local 1,983,666.36

Base 0.00 1,133.42 33.56 1,983,666.36

COMMON STOCK USD.01827048109 22 Sep 2010 27 Sep 2010 USD/DTC 0.03PULSE TRADING LLCSILGAN HOLDINGS INC

11,523.000 NHDY Local 31.275400 0.00 345.69 6.10 360,034.641.000000

Base 31.275400 0.00 345.69 6.10 360,034.64

24 Sep 2010 29 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

3,037.000 NHDY Local 31.270000 0.00 91.11 1.61 94,874.271.000000

Base 31.270000 0.00 91.11 1.61 94,874.27

827048109 Total

436.80 7.710.0014,560.000 Local 454,908.91

Base 0.00 436.80 7.71 454,908.91

REIT USD.0001828806109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSIMON PROPERTY GROUP INC

360.000 NHDM Local 88.914100 0.00 7.20 0.55 32,001.331.000000

Base 88.914100 0.00 7.20 0.55 32,001.33

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

720.000 NHHY Local 88.684600 0.00 14.40 1.08 63,837.431.000000

Base 88.684600 0.00 14.40 1.08 63,837.43

828806109 Total

21.60 1.630.001,080.000 Local 95,838.76

Base 0.00 21.60 1.63 95,838.76



Prepared by State StreetPage 1055

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.0832110100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSMITH INTERNATIONAL INC

790.000 NHDM Local 40.201100 0.00 15.80 0.54 31,742.531.000000

Base 40.201100 0.00 15.80 0.54 31,742.53

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,980.000 NHHY Local 40.154500 0.00 39.60 1.35 79,464.961.000000

Base 40.154500 0.00 39.60 1.35 79,464.96

30 Aug 2010 30 Aug 2010 USD/DTCMERGER NON CASH

15,793.000 NHDM Local 39.366580 0.00 0.00 0.00 621,716.401.000000

Base 39.366580 0.00 0.00 0.00 621,716.40

30 Aug 2010 30 Aug 2010 USD/DTCMERGER NON CASH

21,380.000 NHHY Local 34.035914 0.00 0.00 0.00 727,687.861.000000

Base 34.035914 0.00 0.00 0.00 727,687.86

832110100 Total

55.40 1.890.0039,943.000 Local 1,460,611.75

Base 0.00 55.40 1.89 1,460,611.75

COMMON STOCK USD.5832248108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSMITHFIELD FOODS INC

1,280.000 NHHY Local 14.779500 0.00 25.60 0.32 18,891.841.000000

Base 14.779500 0.00 25.60 0.32 18,891.84

COMMON STOCK NPV832696405 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJM SMUCKER CO/THE

240.000 NHDM Local 63.094300 0.00 4.80 0.26 15,137.571.000000

Base 63.094300 0.00 4.80 0.26 15,137.57

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

950.000 NHHY Local 63.127400 0.00 19.00 1.02 59,951.011.000000

Base 63.127400 0.00 19.00 1.02 59,951.01
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832696405 Total

23.80 1.280.001,190.000 Local 75,088.58

Base 0.00 23.80 1.28 75,088.58

COMMON STOCK USD1.833034101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSNAP ON INC

80.000 NHDM Local 45.366500 0.00 1.60 0.07 3,627.651.000000

Base 45.366500 0.00 1.60 0.07 3,627.65

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

630.000 NHHY Local 45.304100 0.00 12.60 0.49 28,528.491.000000

Base 45.304100 0.00 12.60 0.49 28,528.49

833034101 Total

14.20 0.560.00710.000 Local 32,156.14

Base 0.00 14.20 0.56 32,156.14

ADR USD1.833635105 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHQUIMICA Y MINERA CHIL SP ADR

2,060.000 NHHJ Local 49.277500 0.00 30.90 1.72 101,479.031.000000

Base 49.277500 0.00 30.90 1.72 101,479.03

COMMON STOCK USD.0183413U100 27 Jul 2010 27 Jul 2010 USD/DTCSALE OF FRACTIONAL SSOLAR CAPITAL LTD

0.932 NHHZ Local 15.547210 0.00 0.00 0.00 14.491.000000

Base 15.547210 0.00 0.00 0.00 14.49

COMMON STOCK NPV835470105 26 Jul 2010 26 Jul 2010 USD/DTCMERGERSONICWALL INC

1,360.000 NHHZ Local 11.500000 0.00 0.00 0.00 15,640.001.000000

Base 11.500000 0.00 0.00 0.00 15,640.00

COMMON STOCK NPV835495102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSONOCO PRODUCTS CO

810.000 NHHY Local 33.529800 0.00 16.20 0.46 27,142.481.000000

Base 33.529800 0.00 16.20 0.46 27,142.48



Prepared by State StreetPage 1057

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD5.842587107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHERN CO

1,250.000 NHDM Local 36.419200 0.00 25.00 0.77 45,498.231.000000

Base 36.419200 0.00 25.00 0.77 45,498.23

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,250.000 NHHY Local 36.423600 0.00 145.00 4.47 263,921.631.000000

Base 36.423600 0.00 145.00 4.47 263,921.63

842587107 Total

170.00 5.240.008,500.000 Local 309,419.86

Base 0.00 170.00 5.24 309,419.86

COMMON STOCK USD.0184265V105 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSOUTHERN COPPER CORP

1,759.000 NHHJ Local 35.160000 0.00 26.39 1.05 61,819.001.000000

Base 35.160000 0.00 26.39 1.05 61,819.00

COMMON STOCK USD1.844030106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHERN UNION CO

1,100.000 NHHY Local 23.545400 0.00 22.00 0.44 25,877.501.000000

Base 23.545400 0.00 22.00 0.44 25,877.50

COMMON STOCK USD1.844741108 02 Sep 2010 08 Sep 2010 USD/DTC 0.02PERSHING LLCSOUTHWEST AIRLINES CO

14,100.000 NHEY Local 11.389600 0.00 282.00 2.71 160,308.651.000000

Base 11.389600 0.00 282.00 2.71 160,308.65

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,100.000 NHDM Local 12.136400 0.00 22.00 0.23 13,327.811.000000

Base 12.136400 0.00 22.00 0.23 13,327.81

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,150.000 NHHY Local 12.138300 0.00 103.00 1.06 62,408.191.000000

Base 12.138300 0.00 103.00 1.06 62,408.19
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02 Sep 2010 08 Sep 2010 USD/DTC 0.05BNY CONVERGEX LJR

10,270.000 NHIB Local 11.525800 0.00 513.50 2.01 117,854.461.000000

Base 11.525800 0.00 513.50 2.01 117,854.46

03 Sep 2010 09 Sep 2010 USD/DTC 0.05BNY CONVERGEX LJR

12,226.000 NHIB Local 11.609800 0.00 611.30 2.40 141,327.711.000000

Base 11.609800 0.00 611.30 2.40 141,327.71

03 Sep 2010 09 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,794.000 NHIB Local 11.555900 0.00 97.94 1.92 113,078.621.000000

Base 11.555900 0.00 97.94 1.92 113,078.62

844741108 Total

1,629.74 10.330.0052,640.000 Local 608,305.44

Base 0.00 1,629.74 10.33 608,305.44

COMMON STOCK USD.01845331107 14 Sep 2010 14 Sep 2010 USD/DTCMERGERSOUTHWEST WATER CO

3,860.000 NHHZ Local 11.000000 0.00 0.00 0.00 42,460.001.000000

Base 11.000000 0.00 0.00 0.00 42,460.00

COMMON STOCK USD.01845467109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHWESTERN ENERGY CO

330.000 NHDM Local 37.028200 0.00 6.60 0.21 12,212.501.000000

Base 37.028200 0.00 6.60 0.21 12,212.50

COMMON STOCK NPV846822104 26 Jul 2010 29 Jul 2010 USD/DTC 0.01KNIGHT DIRECT LLCSPARTAN STORES INC

400.000 NHDX Local 14.302400 0.00 2.80 0.10 5,718.061.000000

Base 14.302400 0.00 2.80 0.10 5,718.06

27 Jul 2010 30 Jul 2010 USD/DTC 0.01KNIGHT DIRECT LLC

1,350.000 NHDX Local 14.568104 0.00 9.45 0.33 19,657.161.000000

Base 14.568104 0.00 9.45 0.33 19,657.16
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28 Jul 2010 02 Aug 2010 USD/DTC 0.01KNIGHT DIRECT LLC

1,200.000 NHDX Local 14.580900 0.00 8.40 0.30 17,488.381.000000

Base 14.580900 0.00 8.40 0.30 17,488.38

03 Aug 2010 06 Aug 2010 USD/DTC 0.01KNIGHT DIRECT LLC

1,150.000 NHDX Local 14.365704 0.00 8.05 0.28 16,512.231.000000

Base 14.365704 0.00 8.05 0.28 16,512.23

04 Aug 2010 09 Aug 2010 USD/DTC 0.01KNIGHT DIRECT LLC

600.000 NHDX Local 14.384900 0.00 4.20 0.15 8,626.591.000000

Base 14.384900 0.00 4.20 0.15 8,626.59

05 Aug 2010 10 Aug 2010 USD/DTC 0.01KNIGHT DIRECT LLC

600.000 NHDX Local 14.328700 0.00 4.20 0.15 8,592.871.000000

Base 14.328700 0.00 4.20 0.15 8,592.87

09 Aug 2010 12 Aug 2010 USD/DTC 0.01KNIGHT DIRECT LLC

900.000 NHDX Local 14.316000 0.00 6.30 0.22 12,877.881.000000

Base 14.316000 0.00 6.30 0.22 12,877.88

16 Sep 2010 21 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

2,350.000 NHDX Local 14.326900 0.00 47.00 0.57 33,620.651.000000

Base 14.326900 0.00 47.00 0.57 33,620.65

17 Sep 2010 22 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

100.000 NHDX Local 14.311700 0.00 2.00 0.03 1,429.141.000000

Base 14.311700 0.00 2.00 0.03 1,429.14

20 Sep 2010 23 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

2,300.000 NHDX Local 14.468100 0.00 46.00 0.57 33,230.061.000000

Base 14.468100 0.00 46.00 0.57 33,230.06

21 Sep 2010 24 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

1,550.000 NHDX Local 14.347000 0.00 31.00 0.38 22,206.471.000000

Base 14.347000 0.00 31.00 0.38 22,206.47
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23 Sep 2010 28 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

1,650.000 NHDX Local 14.304600 0.00 33.00 0.40 23,569.191.000000

Base 14.304600 0.00 33.00 0.40 23,569.19

24 Sep 2010 29 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

5,250.000 NHDX Local 14.442400 0.00 105.00 1.29 75,716.311.000000

Base 14.442400 0.00 105.00 1.29 75,716.31

27 Sep 2010 30 Sep 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

1,500.000 NHDX Local 14.357900 0.00 30.00 0.37 21,506.481.000000

Base 14.357900 0.00 30.00 0.37 21,506.48

28 Sep 2010 OPEN USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

7,150.000 NHDX Local 14.525400 0.00 143.00 1.76 103,711.851.000000

Base 14.525400 0.00 143.00 1.76 103,711.85

29 Sep 2010 OPEN USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

2,200.000 NHDX Local 14.627600 0.00 44.00 0.55 32,136.171.000000

Base 14.627600 0.00 44.00 0.55 32,136.17

30 Sep 2010 OPEN USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

2,500.000 NHDX Local 14.505400 0.00 50.00 0.62 36,212.881.000000

Base 14.505400 0.00 50.00 0.62 36,212.88

846822104 Total

574.40 8.070.0032,750.000 Local 472,812.37

Base 0.00 574.40 8.07 472,812.37

COMMON STOCK847560109 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.SPECTRA ENERGY CORP

2,800.000 NHDM Local 21.130900 0.00 56.00 1.00 59,109.521.000000

Base 21.130900 0.00 56.00 1.00 59,109.52
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,590.000 NHDM Local 21.434200 0.00 31.80 0.58 34,048.001.000000

Base 21.434200 0.00 31.80 0.58 34,048.00

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,410.000 NHHY Local 21.424500 0.00 128.20 2.33 137,200.521.000000

Base 21.424500 0.00 128.20 2.33 137,200.52

847560109 Total

216.00 3.910.0010,800.000 Local 230,358.04

Base 0.00 216.00 3.91 230,358.04

COMMON STOCK USD.01848574109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSPIRIT AEROSYSTEMS HOLD CL A

720.000 NHHY Local 20.819600 0.00 14.40 0.26 14,975.451.000000

Base 20.819600 0.00 14.40 0.26 14,975.45

COMMON STOCK USD.0184916A104 06 Aug 2010 06 Aug 2010 USD/DTCMERGERSPORT SUPPLY GROUP INC

1,300.000 NHHZ Local 13.550000 0.00 0.00 0.00 17,615.001.000000

Base 13.550000 0.00 0.00 0.00 17,615.00

COMMON STOCK USD2.852061100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSPRINT NEXTEL CORP

3,770.000 NHDM Local 4.868800 0.00 75.40 0.32 18,279.661.000000

Base 4.868800 0.00 75.40 0.32 18,279.66

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

23,510.000 NHHY Local 4.868300 0.00 470.20 1.94 113,981.591.000000

Base 4.868300 0.00 470.20 1.94 113,981.59

852061100 Total

545.60 2.260.0027,280.000 Local 132,261.25

Base 0.00 545.60 2.26 132,261.25
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COMMON STOCK NPV852891100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTANCORP FINANCIAL GROUP

380.000 NHHY Local 38.418100 0.00 7.60 0.25 14,591.031.000000

Base 38.418100 0.00 7.60 0.25 14,591.03

85299E993 25 Aug 2010 25 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTSPROUT CAPITAL IX LP

314,866.000 NHEL Local 1.000000 0.00 0.00 0.00 314,866.001.000000

Base 1.000000 0.00 0.00 0.00 314,866.00

COMMON STOCK853790103 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYSTANDARD PARKING CORP

6,131.000 NHEX Local 15.443900 0.00 122.62 1.61 94,562.321.000000

Base 15.443900 0.00 122.62 1.61 94,562.32

COMMON STOCK USD2.5854502101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTANLEY BLACK + DECKER INC

30.000 NHDM Local 58.090000 0.00 0.60 0.03 1,742.071.000000

Base 58.090000 0.00 0.60 0.03 1,742.07

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,280.000 NHHY Local 57.541400 0.00 25.60 1.25 73,626.141.000000

Base 57.541400 0.00 25.60 1.25 73,626.14

854502101 Total

26.20 1.280.001,310.000 Local 75,368.21

Base 0.00 26.20 1.28 75,368.21

COMMON STOCK855030102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTAPLES INC

880.000 NHDM Local 20.273400 0.00 17.60 0.31 17,822.681.000000

Base 20.273400 0.00 17.60 0.31 17,822.68

COMMON STOCK855244109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTARBUCKS CORP

1,100.000 NHDM Local 25.080000 0.00 22.00 0.47 27,565.531.000000

Base 25.080000 0.00 22.00 0.47 27,565.53
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COMMON STOCK USD.0185590A401 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTARWOOD HOTELS + RESORTS

420.000 NHDM Local 48.471000 0.00 8.40 0.35 20,349.071.000000

Base 48.471000 0.00 8.40 0.35 20,349.07

8559929B1 23 Jul 2010 23 Jul 2010 USD/BOSREDEMPTIONSTARK INVESTMENTS

42,881.860 NHHG Local 1.000000 0.00 0.00 0.00 42,881.861.000000

Base 1.000000 0.00 0.00 0.00 42,881.86

24 Sep 2010 24 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

59,453.760 NHHG Local 1.000000 0.00 0.00 0.00 59,453.761.000000

Base 1.000000 0.00 0.00 0.00 59,453.76

8559929B1 Total

0.00 0.000.00102,335.620 Local 102,335.62

Base 0.00 0.00 0.00 102,335.62

GDR856552104 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSTATE BK OF INDIA 144A S GDR

719.000 NHHJ Local 141.300000 0.00 10.79 0.00 101,583.911.000000

Base 141.300000 0.00 10.79 0.00 101,583.91

COMMON STOCK USD1.857477103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTATE STREET CORP

460.000 NHDM Local 39.367400 0.00 9.20 0.31 18,099.491.000000

Base 39.367400 0.00 9.20 0.31 18,099.49

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,410.000 NHHY Local 39.270300 0.00 88.20 2.93 173,090.891.000000

Base 39.270300 0.00 88.20 2.93 173,090.89

857477103 Total

97.40 3.240.004,870.000 Local 191,190.38

Base 0.00 97.40 3.24 191,190.38
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COMMON STOCK858119100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTEEL DYNAMICS INC

1,730.000 NHHY Local 14.488200 0.00 34.60 0.43 25,029.561.000000

Base 14.488200 0.00 34.60 0.43 25,029.56

FUND858145915 16 Jul 2010 16 Jul 2010 USD/BOSREDEMPTIONSTEEL PARTNERS JAPAN STRATEGIC

811,373.050 NHHG Local 1.000000 0.00 0.00 0.00 811,373.051.000000

Base 1.000000 0.00 0.00 0.00 811,373.05

COMMON STOCK USD.01858912108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTERICYCLE INC

130.000 NHDM Local 64.958800 0.00 2.60 0.15 8,441.891.000000

Base 64.958800 0.00 2.60 0.15 8,441.89

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

2,000.000 NHDZ Local 65.856200 0.00 80.00 2.23 131,630.171.000000

Base 65.856200 0.00 80.00 2.23 131,630.17

858912108 Total

82.60 2.380.002,130.000 Local 140,072.06

Base 0.00 82.60 2.38 140,072.06

COMMON STOCK USD.15860630102 08 Jul 2010 08 Jul 2010 USD/DTCSALE OF FRACTIONAL SSTIFEL FINANCIAL CORP

0.050 NHHZ Local 42.000000 0.00 0.00 0.00 2.101.000000

Base 42.000000 0.00 0.00 0.00 2.10

NAT.TITLE SERV. ESCR86099B999 30 Jul 2010 30 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONSTEWART TITLE GUARANTY COMPANY

10,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 10,000.001.000000

Base 1.000000 0.00 0.00 0.00 10,000.00

31 Aug 2010 31 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTION

10,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 10,000.001.000000

Base 1.000000 0.00 0.00 0.00 10,000.00
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30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

10,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 10,000.001.000000

Base 1.000000 0.00 0.00 0.00 10,000.00

86099B999 Total

0.00 0.000.0030,000.000 Local 30,000.00

Base 0.00 0.00 0.00 30,000.00

REAL ESTATE86299B922 30 Jul 2010 30 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONSTONY BROOK OFFICE BUILDING

150,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 150,000.001.000000

Base 1.000000 0.00 0.00 0.00 150,000.00

30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

766,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 766,000.001.000000

Base 1.000000 0.00 0.00 0.00 766,000.00

86299B922 Total

0.00 0.000.00916,000.000 Local 916,000.00

Base 0.00 0.00 0.00 916,000.00

COMMON STOCK USD.1863667101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTRYKER CORP

560.000 NHDM Local 47.386100 0.00 11.20 0.45 26,524.571.000000

Base 47.386100 0.00 11.20 0.45 26,524.57

865991947 07 Jul 2010 07 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT VENTURES VI A

181,865.000 NHEL Local 1.000000 0.00 0.00 0.00 181,865.001.000000

Base 1.000000 0.00 0.00 0.00 181,865.00

30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

72,888.000 NHEL Local 1.000000 0.00 0.00 0.00 72,888.001.000000

Base 1.000000 0.00 0.00 0.00 72,888.00
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865991947 Total

0.00 0.000.00254,753.000 Local 254,753.00

Base 0.00 0.00 0.00 254,753.00

866992993 28 Jul 2010 28 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT VENTURES IV L.P.

11,750.000 NHEL Local 1.000000 0.00 0.00 0.00 11,750.001.000000

Base 1.000000 0.00 0.00 0.00 11,750.00

EQUITY FUND VII A86699F960 07 Jul 2010 07 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT PARTNERS PRIVAT

164,721.000 NHEL Local 1.000000 0.00 0.00 0.00 164,721.001.000000

Base 1.000000 0.00 0.00 0.00 164,721.00

04 Aug 2010 04 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTION

89,584.000 NHEL Local 1.000000 0.00 0.00 0.00 89,584.001.000000

Base 1.000000 0.00 0.00 0.00 89,584.00

86699F960 Total

0.00 0.000.00254,305.000 Local 254,305.00

Base 0.00 0.00 0.00 254,305.00

COMMON STOCK USD1.86764P109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSUNOCO INC

960.000 NHHY Local 34.156900 0.00 19.20 0.56 32,770.861.000000

Base 34.156900 0.00 19.20 0.56 32,770.86

COMMON STOCK867652109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSUNPOWER CORP CLASS A

480.000 NHHY Local 13.631400 0.00 9.60 0.12 6,533.351.000000

Base 13.631400 0.00 9.60 0.12 6,533.35

COMMON STOCK USD1.867914103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSUNTRUST BANKS INC

820.000 NHDM Local 26.684300 0.00 16.40 0.37 21,864.361.000000

Base 26.684300 0.00 16.40 0.37 21,864.36
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,110.000 NHHY Local 26.658700 0.00 102.20 2.31 136,121.451.000000

Base 26.658700 0.00 102.20 2.31 136,121.45

867914103 Total

118.60 2.680.005,930.000 Local 157,985.81

Base 0.00 118.60 2.68 157,985.81

COMMON STOCK868157108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSUPERIOR ENERGY SERVICES INC

580.000 NHHY Local 23.893400 0.00 11.60 0.24 13,846.331.000000

Base 23.893400 0.00 11.60 0.24 13,846.33

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

2,858.000 NHEX Local 21.537300 0.00 57.16 1.05 61,495.391.000000

Base 21.537300 0.00 57.16 1.05 61,495.39

868157108 Total

68.76 1.290.003,438.000 Local 75,341.72

Base 0.00 68.76 1.29 75,341.72

COMMON STOCK USD.0186837X105 13 Sep 2010 29 Sep 2010 USD/DTC16 MERGERSUPERIOR WELL SERVICES INC

5,445.000 NHHZ Local 22.120000 0.00 0.00 0.00 120,443.401.000000

Base 22.120000 0.00 0.00 0.00 120,443.40

COMMON STOCK USD1.868536103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSUPERVALU INC

320.000 NHDM Local 11.812100 0.00 6.40 0.07 3,773.401.000000

Base 11.812100 0.00 6.40 0.07 3,773.40

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,700.000 NHHY Local 11.729900 0.00 34.00 0.34 19,906.491.000000

Base 11.729900 0.00 34.00 0.34 19,906.49
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868536103 Total

40.40 0.410.002,020.000 Local 23,679.89

Base 0.00 40.40 0.41 23,679.89

ADR868861105 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSURGUTNEFTEGAZ SP ADR PREF

12,216.000 NHHJ Local 4.670000 0.00 122.16 0.00 56,926.561.000000

Base 4.670000 0.00 122.16 0.00 56,926.56

ADR868861204 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSURGUTNEFTEGAS SP ADR

10,769.000 NHHJ Local 9.350000 0.00 107.69 0.00 100,582.461.000000

Base 9.350000 0.00 107.69 0.00 100,582.46

COMMON STOCK871130100 30 Jul 2010 11 Aug 2010 USD/DTC12 MERGERSYBASE INC

5,060.000 NHEU Local 65.000000 0.00 0.00 0.00 328,900.001.000000

Base 65.000000 0.00 0.00 0.00 328,900.00

30 Jul 2010 25 Aug 2010 USD/DTC26 MERGER

4,000.000 NHEY Local 65.000000 0.00 0.00 0.00 260,000.001.000000

Base 65.000000 0.00 0.00 0.00 260,000.00

871130100 Total

0.00 0.000.009,060.000 Local 588,900.00

Base 0.00 0.00 0.00 588,900.00

COMMON STOCK USD.01871503108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYMANTEC CORP

2,040.000 NHDM Local 15.049000 0.00 40.80 0.52 30,658.641.000000

Base 15.049000 0.00 40.80 0.52 30,658.64

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,570.000 NHHY Local 15.050900 0.00 151.40 1.93 113,781.981.000000

Base 15.050900 0.00 151.40 1.93 113,781.98
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871503108 Total

192.20 2.450.009,610.000 Local 144,440.62

Base 0.00 192.20 2.45 144,440.62

COMMON STOCK USD.0187151Q106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYMETRA FINANCIAL CORP

1,560.000 NHHY Local 12.096700 0.00 31.20 0.32 18,839.331.000000

Base 12.096700 0.00 31.20 0.32 18,839.33

COMMON STOCK87155S108 02 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASHSYMYX TECHNOLOGIES INC

7,920.000 NHHZ Local 5.423768 0.00 0.00 0.00 42,956.251.000000

Base 5.423768 0.00 0.00 0.00 42,956.25

COMMON STOCK USD.01871607107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYNOPSYS INC

1,120.000 NHHY Local 22.180300 0.00 22.40 0.42 24,819.121.000000

Base 22.180300 0.00 22.40 0.42 24,819.12

COMMON STOCK USD1.87161C105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYNOVUS FINANCIAL CORP

6,250.000 NHHY Local 2.551600 0.00 125.00 0.27 15,822.231.000000

Base 2.551600 0.00 125.00 0.27 15,822.23

COMMON STOCK USD1.871829107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYSCO CORP

1,010.000 NHDM Local 31.117800 0.00 20.20 0.54 31,408.241.000000

Base 31.117800 0.00 20.20 0.54 31,408.24

COMMON STOCK USD.01872275102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTCF FINANCIAL CORP

1,140.000 NHHY Local 16.079600 0.00 22.80 0.31 18,307.631.000000

Base 16.079600 0.00 22.80 0.31 18,307.63

COMMON STOCK USD1.872375100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTECO ENERGY INC

370.000 NHDM Local 16.876700 0.00 7.40 0.11 6,236.871.000000

Base 16.876700 0.00 7.40 0.11 6,236.87
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,720.000 NHHY Local 16.880000 0.00 34.40 0.50 28,998.701.000000

Base 16.880000 0.00 34.40 0.50 28,998.70

872375100 Total

41.80 0.610.002,090.000 Local 35,235.57

Base 0.00 41.80 0.61 35,235.57

COMMON STOCK USD.0187240R107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTFS FINANCIAL CORP

650.000 NHHY Local 12.686900 0.00 13.00 0.14 8,233.351.000000

Base 12.686900 0.00 13.00 0.14 8,233.35

COMMON STOCK USD.0187244T109 27 Jul 2010 27 Jul 2010 USD/DTCSALE OF FRACTIONAL STICC CAPITAL CORP

0.690 NHHZ Local 6.710144 0.00 0.00 0.00 4.631.000000

Base 6.710144 0.00 0.00 0.00 4.63

COMMON STOCK USD1.872540109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTJX COMPANIES INC

1,450.000 NHDM Local 42.057600 0.00 29.00 1.04 60,953.481.000000

Base 42.057600 0.00 29.00 1.04 60,953.48

GDR87260R201 28 Sep 2010 OPEN USD/EUR 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTMK GDR REG S

1,224.000 NHHJ Local 16.861503 0.00 10.32 0.00 20,628.161.000000

Base 16.861503 0.00 10.32 0.00 20,628.16

COMMON STOCK USD.0187264S106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTRW AUTOMOTIVE HOLDINGS CORP

200.000 NHHY Local 32.641100 0.00 4.00 0.12 6,524.101.000000

Base 32.641100 0.00 4.00 0.12 6,524.10

COMMON STOCK87306E107 02 Sep 2010 08 Sep 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICEST 3 ENERGY SERVICES INC

1,650.000 NHHO Local 23.468400 0.00 49.50 0.66 38,672.701.000000

Base 23.468400 0.00 49.50 0.66 38,672.70
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23 Sep 2010 28 Sep 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

740.000 NHHO Local 24.003800 0.00 29.60 0.31 17,732.901.000000

Base 24.003800 0.00 29.60 0.31 17,732.90

24 Sep 2010 29 Sep 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,700.000 NHHO Local 24.559300 0.00 68.00 0.71 41,682.101.000000

Base 24.559300 0.00 68.00 0.71 41,682.10

27 Sep 2010 30 Sep 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

570.000 NHHO Local 24.114000 0.00 22.80 0.24 13,721.941.000000

Base 24.114000 0.00 22.80 0.24 13,721.94

87306E107 Total

169.90 1.920.004,660.000 Local 111,809.64

Base 0.00 169.90 1.92 111,809.64

COMMON STOCK87612E106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTARGET CORP

2,220.000 NHDM Local 52.388100 0.00 44.40 1.97 116,255.211.000000

Base 52.388100 0.00 44.40 1.97 116,255.21

ADR USD.1876568502 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHTATA MOTORS LTD SPON ADR

4,964.000 NHHJ Local 24.500000 0.00 74.46 2.06 121,541.481.000000

Base 24.500000 0.00 74.46 2.06 121,541.48

REIT USD.01876664103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTAUBMAN CENTERS INC

430.000 NHHY Local 41.169500 0.00 8.60 0.30 17,693.991.000000

Base 41.169500 0.00 8.60 0.30 17,693.99

COMMON STOCK878237106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTECH DATA CORP

870.000 NHHY Local 40.866800 0.00 17.40 0.61 35,536.111.000000

Base 40.866800 0.00 17.40 0.61 35,536.11
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COMMON STOCK USD1.879369106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTELEFLEX INC

270.000 NHHY Local 58.641000 0.00 5.40 0.27 15,827.401.000000

Base 58.641000 0.00 5.40 0.27 15,827.40

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

750.000 NHEU Local 53.823300 0.00 15.00 0.68 40,351.801.000000

Base 53.823300 0.00 15.00 0.68 40,351.80

879369106 Total

20.40 0.950.001,020.000 Local 56,179.20

Base 0.00 20.40 0.95 56,179.20

COMMON STOCK USD.01879433100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTELEPHONE AND DATA SYSTEMS

680.000 NHHY Local 34.020300 0.00 13.60 0.40 23,119.801.000000

Base 34.020300 0.00 13.60 0.40 23,119.80

COMMON STOCK USD.01879664100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTELLABS INC

740.000 NHDM Local 7.429600 0.00 14.80 0.10 5,483.001.000000

Base 7.429600 0.00 14.80 0.10 5,483.00

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,080.000 NHHY Local 7.373100 0.00 61.60 0.39 22,647.161.000000

Base 7.373100 0.00 61.60 0.39 22,647.16

879664100 Total

76.40 0.490.003,820.000 Local 28,130.16

Base 0.00 76.40 0.49 28,130.16

COMMON STOCK USD1.879868107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTEMPLE INLAND INC

700.000 NHHY Local 22.007100 0.00 14.00 0.27 15,390.701.000000

Base 22.007100 0.00 14.00 0.27 15,390.70
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15 Sep 2010 20 Sep 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

4,050.000 NHHO Local 19.899200 0.00 162.00 1.37 80,428.391.000000

Base 19.899200 0.00 162.00 1.37 80,428.39

879868107 Total

176.00 1.640.004,750.000 Local 95,819.09

Base 0.00 176.00 1.64 95,819.09

COMMON STOCK USD.0588033G100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTENET HEALTHCARE CORP

4,410.000 NHDM Local 4.567300 0.00 88.20 0.35 20,053.241.000000

Base 4.567300 0.00 88.20 0.35 20,053.24

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,830.000 NHHY Local 4.568900 0.00 96.60 0.38 21,970.811.000000

Base 4.568900 0.00 96.60 0.38 21,970.81

88033G100 Total

184.80 0.730.009,240.000 Local 42,024.05

Base 0.00 184.80 0.73 42,024.05

COMMON STOCK USD.0188076W103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTERADATA CORP

400.000 NHDM Local 33.437800 0.00 8.00 0.23 13,366.891.000000

Base 33.437800 0.00 8.00 0.23 13,366.89

COMMON STOCK880770102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTERADYNE INC

310.000 NHDM Local 10.611300 0.00 6.20 0.06 3,283.241.000000

Base 10.611300 0.00 6.20 0.06 3,283.24

COMMON STOCK USD.01880779103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTEREX CORP

1,850.000 NHHY Local 20.699500 0.00 37.00 0.65 38,256.431.000000

Base 20.699500 0.00 37.00 0.65 38,256.43
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COMMON STOCK881609101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTESORO CORP

1,130.000 NHHY Local 12.719500 0.00 22.60 0.25 14,350.191.000000

Base 12.719500 0.00 22.60 0.25 14,350.19

ADR881624209 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHTEVA PHARMACEUTICAL SP ADR

6,352.000 NHHJ Local 53.691300 0.00 95.28 5.77 340,946.091.000000

Base 53.691300 0.00 95.28 5.77 340,946.09

COMMON STOCK USD.0188162G103 07 Jul 2010 12 Jul 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION COTETRA TECH INC

9,500.000 NHHO Local 18.827600 0.00 380.00 3.03 178,479.171.000000

Base 18.827600 0.00 380.00 3.03 178,479.17

04 Aug 2010 09 Aug 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION CO

2,100.000 NHHO Local 20.937500 0.00 84.00 0.75 43,884.001.000000

Base 20.937500 0.00 84.00 0.75 43,884.00

05 Aug 2010 10 Aug 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION CO

19,000.000 NHHO Local 20.871600 0.00 760.00 6.71 395,793.691.000000

Base 20.871600 0.00 760.00 6.71 395,793.69

88162G103 Total

1,224.00 10.490.0030,600.000 Local 618,156.86

Base 0.00 1,224.00 10.49 618,156.86

COMMON STOCK USD1.882508104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTEXAS INSTRUMENTS INC

3,930.000 NHDM Local 25.703500 0.00 78.60 1.71 100,934.451.000000

Base 25.703500 0.00 78.60 1.71 100,934.45

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,420.000 NHHY Local 25.697000 0.00 128.40 2.79 164,843.551.000000

Base 25.697000 0.00 128.40 2.79 164,843.55
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882508104 Total

207.00 4.500.0010,350.000 Local 265,778.00

Base 0.00 207.00 4.50 265,778.00

COMMON STOCK883203101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTEXTRON INC

230.000 NHDM Local 20.818000 0.00 4.60 0.09 4,783.451.000000

Base 20.818000 0.00 4.60 0.09 4,783.45

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,060.000 NHHY Local 20.797800 0.00 21.20 0.38 22,024.091.000000

Base 20.797800 0.00 21.20 0.38 22,024.09

883203101 Total

25.80 0.470.001,290.000 Local 26,807.54

Base 0.00 25.80 0.47 26,807.54

COMMON STOCK USD1.883556102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTHERMO FISHER SCIENTIFIC INC

550.000 NHDM Local 46.941500 0.00 11.00 0.44 25,806.391.000000

Base 46.941500 0.00 11.00 0.44 25,806.39

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,610.000 NHHY Local 46.586800 0.00 72.20 2.85 168,103.301.000000

Base 46.586800 0.00 72.20 2.85 168,103.30

883556102 Total

83.20 3.290.004,160.000 Local 193,909.69

Base 0.00 83.20 3.29 193,909.69

COMMON STOCK USD.1884315102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTHOMAS + BETTS CORP

350.000 NHHY Local 40.583200 0.00 7.00 0.25 14,196.871.000000

Base 40.583200 0.00 7.00 0.25 14,196.87
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02 Aug 2010 05 Aug 2010 USD/DTC 0.04BNY CONVERGEX

1,500.000 NHHO Local 40.501100 0.00 60.00 1.03 60,690.621.000000

Base 40.501100 0.00 60.00 1.03 60,690.62

30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAY

2,012.000 NHEX Local 36.894400 0.00 40.24 1.26 74,190.031.000000

Base 36.894400 0.00 40.24 1.26 74,190.03

884315102 Total

107.24 2.540.003,862.000 Local 149,077.52

Base 0.00 107.24 2.54 149,077.52

COMMON STOCK USD.01884481102 02 Jul 2010 02 Jul 2010 USD/DTCMERGER NON CASHTHOMAS WEISEL PARTNERS GROUP

2,490.000 NHHZ Local 3.491602 0.00 0.00 0.00 8,694.091.000000

Base 3.491602 0.00 0.00 0.00 8,694.09

COMMON STOCK NPV884903105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTHOMSON REUTERS CORP

2,010.000 NHHY Local 38.323800 0.00 40.20 1.31 76,989.331.000000

Base 38.323800 0.00 40.20 1.31 76,989.33

COMMON STOCK NPV885175307 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.THORATEC CORP

940.000 NHEU Local 38.703800 0.00 18.80 0.61 36,362.161.000000

Base 38.703800 0.00 18.80 0.61 36,362.16

COMMON STOCK USD.0188579Y101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS3M CO

1,180.000 NHDM Local 86.617300 0.00 23.60 1.73 102,183.081.000000

Base 86.617300 0.00 23.60 1.73 102,183.08

COMMON STOCK USD.1886423102 01 Jul 2010 07 Jul 2010 USD/DTC 0.04GARDNER RICH & COTIDEWATER INC

18,079.000 NHEZ Local 38.412800 0.00 723.16 11.74 693,730.111.000000

Base 38.412800 0.00 723.16 11.74 693,730.11
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02 Jul 2010 08 Jul 2010 USD/DTC 0.04GARDNER RICH & CO

8,905.000 NHEZ Local 38.483500 0.00 356.20 5.79 342,333.581.000000

Base 38.483500 0.00 356.20 5.79 342,333.58

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

340.000 NHHY Local 41.029700 0.00 6.80 0.24 13,943.061.000000

Base 41.029700 0.00 6.80 0.24 13,943.06

886423102 Total

1,086.16 17.770.0027,324.000 Local 1,050,006.75

Base 0.00 1,086.16 17.77 1,050,006.75

COMMON STOCK USD.01886547108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTIFFANY + CO

40.000 NHDM Local 42.098800 0.00 0.80 0.03 1,683.121.000000

Base 42.098800 0.00 0.80 0.03 1,683.12

COMMON STOCK USD.01887317303 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTIME WARNER INC

3,600.000 NHDM Local 31.551100 0.00 72.00 1.92 113,510.041.000000

Base 31.551100 0.00 72.00 1.92 113,510.04

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,960.000 NHHY Local 31.545400 0.00 159.20 4.25 250,937.931.000000

Base 31.545400 0.00 159.20 4.25 250,937.93

887317303 Total

231.20 6.170.0011,560.000 Local 364,447.97

Base 0.00 231.20 6.17 364,447.97

COMMON STOCK USD.0188732J207 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTIME WARNER CABLE

500.000 NHDM Local 56.348000 0.00 10.00 0.48 28,163.521.000000

Base 56.348000 0.00 10.00 0.48 28,163.52
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,120.000 NHHY Local 56.203500 0.00 62.40 2.97 175,289.551.000000

Base 56.203500 0.00 62.40 2.97 175,289.55

88732J207 Total

72.40 3.450.003,620.000 Local 203,453.07

Base 0.00 72.40 3.45 203,453.07

COMMON STOCK NPV887389104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTIMKEN CO

180.000 NHHY Local 30.993600 0.00 3.60 0.10 5,575.151.000000

Base 30.993600 0.00 3.60 0.10 5,575.15

COMMON STOCK USD.01888339207 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTITANIUM METALS CORP

150.000 NHDM Local 22.093300 0.00 3.00 0.06 3,310.941.000000

Base 22.093300 0.00 3.00 0.06 3,310.94

COMMON STOCK USD.01889478103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTOLL BROTHERS INC

1,280.000 NHHY Local 17.714300 0.00 25.60 0.39 22,648.311.000000

Base 17.714300 0.00 25.60 0.39 22,648.31

COMMON STOCK USD1.891027104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTORCHMARK CORP

190.000 NHDM Local 52.060000 0.00 3.80 0.17 9,887.431.000000

Base 52.060000 0.00 3.80 0.17 9,887.43

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

660.000 NHHY Local 51.898200 0.00 13.20 0.58 34,239.031.000000

Base 51.898200 0.00 13.20 0.58 34,239.03

891027104 Total

17.00 0.750.00850.000 Local 44,126.46

Base 0.00 17.00 0.75 44,126.46
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COMMON STOCK USD.01891777104 30 Aug 2010 02 Sep 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.TOWER GROUP INC

380.000 NHHO Local 22.153900 0.00 11.40 0.15 8,406.931.000000

Base 22.153900 0.00 11.40 0.15 8,406.93

31 Aug 2010 03 Sep 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,060.000 NHHO Local 21.618800 0.00 61.80 0.76 44,472.171.000000

Base 21.618800 0.00 61.80 0.76 44,472.17

891777104 Total

73.20 0.910.002,440.000 Local 52,879.10

Base 0.00 73.20 0.91 52,879.10

COMMON STOCK USD.01891894107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTOWERS WATSON + CO CL A

290.000 NHHY Local 44.830100 0.00 5.80 0.22 12,994.711.000000

Base 44.830100 0.00 5.80 0.22 12,994.71

COMMON STOCK USD.1891906109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTOTAL SYSTEM SERVICES INC

320.000 NHDM Local 15.379300 0.00 6.40 0.09 4,914.891.000000

Base 15.379300 0.00 6.40 0.09 4,914.89

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,310.000 NHHY Local 15.348100 0.00 26.20 0.34 20,079.471.000000

Base 15.348100 0.00 26.20 0.34 20,079.47

891906109 Total

32.60 0.430.001,630.000 Local 24,994.36

Base 0.00 32.60 0.43 24,994.36

COMMON STOCK892356106 23 Jul 2010 28 Jul 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.TRACTOR SUPPLY COMPANY

600.000 NHHO Local 69.051700 0.00 24.00 0.71 41,406.311.000000

Base 69.051700 0.00 24.00 0.71 41,406.31
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11 Aug 2010 16 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,621.000 NHDU Local 68.586000 0.00 23.11 5.36 316,907.441.000000

Base 68.586000 0.00 23.11 5.36 316,907.44

12 Aug 2010 17 Aug 2010 USD/DTC 0.02LIQUIDNETINC

4,543.000 NHDU Local 68.972700 0.00 75.41 5.30 313,262.271.000000

Base 68.972700 0.00 75.41 5.30 313,262.27

12 Aug 2010 17 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,391.000 NHDU Local 68.722100 0.00 36.96 8.59 507,879.491.000000

Base 68.722100 0.00 36.96 8.59 507,879.49

13 Aug 2010 18 Aug 2010 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

147.000 NHDU Local 68.431600 0.00 4.41 0.18 10,054.861.000000

Base 68.431600 0.00 4.41 0.18 10,054.86

13 Aug 2010 18 Aug 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,693.000 NHDU Local 68.630900 0.00 8.47 1.97 116,181.671.000000

Base 68.630900 0.00 8.47 1.97 116,181.67

31 Aug 2010 03 Sep 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

300.000 NHHO Local 68.452600 0.00 12.00 0.35 20,523.431.000000

Base 68.452600 0.00 12.00 0.35 20,523.43

24 Sep 2010 29 Sep 2010 USD/DTC 0.03PULSE TRADING LLC

20,050.000 NHDY Local 38.622000 0.00 601.50 13.09 773,756.511.000000

Base 38.622000 0.00 601.50 13.09 773,756.51

892356106 Total

785.86 35.550.0039,345.000 Local 2,099,971.98

Base 0.00 785.86 35.55 2,099,971.98
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COMMON STOCK USD1.893521104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTRANSATLANTIC HOLDINGS INC

510.000 NHHY Local 49.048800 0.00 10.20 0.43 25,004.261.000000

Base 49.048800 0.00 10.20 0.43 25,004.26

COMMON STOCK USD.01893641100 23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLCTRANSDIGM GROUP INC

1,400.000 NHDZ Local 56.449900 0.00 56.00 1.34 78,972.521.000000

Base 56.449900 0.00 56.00 1.34 78,972.52

COMMON STOCK NPV89417E109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTRAVELERS COS INC/THE

1,990.000 NHDM Local 50.234800 0.00 39.80 1.69 99,925.761.000000

Base 50.234800 0.00 39.80 1.69 99,925.76

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,850.000 NHHY Local 50.246400 0.00 77.00 3.27 193,368.371.000000

Base 50.246400 0.00 77.00 3.27 193,368.37

05 Aug 2010 10 Aug 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,920.000 NHHY Local 50.604700 0.00 38.40 1.65 97,120.971.000000

Base 50.604700 0.00 38.40 1.65 97,120.97

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

1,460.000 NHDM Local 49.218400 0.00 29.20 1.21 71,828.451.000000

Base 49.218400 0.00 29.20 1.21 71,828.45

89417E109 Total

184.40 7.820.009,220.000 Local 462,243.55

Base 0.00 184.40 7.82 462,243.55

COMMON STOCK USD.0189469A104 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYTREEHOUSE FOODS INC

17.000 NHEX Local 41.090000 0.00 0.34 0.02 698.171.000000

Base 41.090000 0.00 0.34 0.02 698.17
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COMMON STOCK895848109 07 Jul 2010 07 Jul 2010 USD/DTCSALE OF FRACTIONAL STRIANGLE CAPITAL CORP

0.783 NHHZ Local 9.463601 0.00 0.00 0.00 7.411.000000

Base 9.463601 0.00 0.00 0.00 7.41

29 Sep 2010 29 Sep 2010 USD/DTCSALE OF FRACTIONAL S

0.702 NHHZ Local 10.854700 0.00 0.00 0.00 7.621.000000

Base 10.854700 0.00 0.00 0.00 7.62

895848109 Total

0.00 0.000.001.485 Local 15.03

Base 0.00 0.00 0.00 15.03

COMMON STOCK USD1.896522109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTRINITY INDUSTRIES INC

640.000 NHHY Local 21.153400 0.00 12.80 0.23 13,525.151.000000

Base 21.153400 0.00 12.80 0.23 13,525.15

ADR900148701 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHTURKIYE GARANTI BANKASI ADR

8,031.000 NHHJ Local 5.759000 0.00 80.31 0.00 46,170.221.000000

Base 5.759000 0.00 80.31 0.00 46,170.22

LIMITED PARTNERSHIP90199D939 30 Jul 2010 30 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONTUSTIN EXECUTIVE CENTER

145,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 145,000.001.000000

Base 1.000000 0.00 0.00 0.00 145,000.00

31 Aug 2010 31 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTION

248,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 248,000.001.000000

Base 1.000000 0.00 0.00 0.00 248,000.00

30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTION

16,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 16,000.001.000000

Base 1.000000 0.00 0.00 0.00 16,000.00
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90199D939 Total

0.00 0.000.00409,000.000 Local 409,000.00

Base 0.00 0.00 0.00 409,000.00

COMMON STOCK USD.1902494103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTYSON FOODS INC CL A

540.000 NHDM Local 17.975200 0.00 10.80 0.17 9,695.641.000000

Base 17.975200 0.00 10.80 0.17 9,695.64

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,390.000 NHHY Local 17.938700 0.00 47.80 0.73 42,824.961.000000

Base 17.938700 0.00 47.80 0.73 42,824.96

902494103 Total

58.60 0.900.002,930.000 Local 52,520.60

Base 0.00 58.60 0.90 52,520.60

REIT USD.01902653104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUDR INC

1,220.000 NHHY Local 21.497000 0.00 24.40 0.45 26,201.491.000000

Base 21.497000 0.00 24.40 0.45 26,201.49

COMMON STOCK NPV902681105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUGI CORP

870.000 NHHY Local 28.515500 0.00 17.40 0.42 24,790.671.000000

Base 28.515500 0.00 17.40 0.42 24,790.67

COMMON STOCK USD.01902973304 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUS BANCORP

3,000.000 NHDM Local 24.327200 0.00 60.00 1.24 72,920.361.000000

Base 24.327200 0.00 60.00 1.24 72,920.36

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

16,860.000 NHHY Local 24.323400 0.00 337.20 6.94 409,748.381.000000

Base 24.323400 0.00 337.20 6.94 409,748.38
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902973304 Total

397.20 8.180.0019,860.000 Local 482,668.74

Base 0.00 397.20 8.18 482,668.74

COMMON STOCK USD.01903236107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSURS CORP

580.000 NHHY Local 42.518400 0.00 11.60 0.42 24,648.651.000000

Base 42.518400 0.00 11.60 0.42 24,648.65

903999969 30 Jul 2010 30 Jul 2010 USD/BOSFEESULLICO J FOR JOBS

8.068 NHFL Local 11,033.553544 0.00 0.00 0.00 89,018.711.000000

Base 11,033.553544 0.00 0.00 0.00 89,018.71

31 Aug 2010 31 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

8.061 NHFL Local 11,067.974196 0.00 0.00 0.00 89,218.941.000000

Base 11,067.974196 0.00 0.00 0.00 89,218.94

903999969 Total

0.00 0.000.0016.129 Local 178,237.65

Base 0.00 0.00 0.00 178,237.65

GDR90403E202 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHULTRATECH CEMENT REG S GDR

125.000 NHHJ Local 46.250000 0.00 1.88 0.00 5,779.371.000000

Base 46.250000 0.00 1.88 0.00 5,779.37

31 Aug 2010 USD/DTCSALE OF FRACTIONAL S

1,075.142 NHHJ Local 122.732243 0.00 0.00 0.00 131,954.591.000000

Base 122.732243 0.00 0.00 0.00 131,954.59

31 Aug 2010 CANCEL USD/DTCSALE OF FRACTIONAL S

-1,075.142 NHHJ Local 122.732243 0.00 0.00 0.00 -131,954.591.000000

Base 122.732243 0.00 0.00 0.00 -131,954.59
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31 Aug 2010 31 Aug 2010 USD/DTCSALE OF FRACTIONAL S

0.142 NHHJ Local 10.281690 0.00 0.00 0.00 1.461.000000

Base 10.281690 0.00 0.00 0.00 1.46

90403E202 Total

1.88 0.000.00125.142 Local 5,780.83

Base 0.00 1.88 0.00 5,780.83

COMMON STOCK USD2.5907818108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNION PACIFIC CORP

770.000 NHDM Local 74.893200 0.00 15.40 0.98 57,651.381.000000

Base 74.893200 0.00 15.40 0.98 57,651.38

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,890.000 NHHY Local 74.817200 0.00 77.80 4.92 290,956.191.000000

Base 74.817200 0.00 77.80 4.92 290,956.19

907818108 Total

93.20 5.900.004,660.000 Local 348,607.57

Base 0.00 93.20 5.90 348,607.57

COMMON STOCK NPV909205106 02 Jul 2010 08 Jul 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.UNISOURCE ENERGY CORP CO

1,600.000 NHHO Local 30.179100 0.00 48.00 0.82 48,237.741.000000

Base 30.179100 0.00 48.00 0.82 48,237.74

COMMON STOCK USD.2909218109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNIT CORP

320.000 NHHY Local 41.914100 0.00 6.40 0.23 13,405.881.000000

Base 41.914100 0.00 6.40 0.23 13,405.88

COMMON STOCK90933T109 06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASHUNITED AMERICA INDEMNITY A

6,600.000 NHHZ Local 8.138431 0.00 0.00 0.00 53,713.651.000000

Base 8.138431 0.00 0.00 0.00 53,713.65
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COMMON STOCK USD.01910047109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITED CONTINENTAL HOLDINGS

340.000 NHHY Local 24.156400 0.00 6.80 0.14 8,206.241.000000

Base 24.156400 0.00 6.80 0.14 8,206.24

COMMON STOCK USD.01911312106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITED PARCEL SERVICE CL B

1,870.000 NHDM Local 64.760300 0.00 37.40 2.05 121,062.311.000000

Base 64.760300 0.00 37.40 2.05 121,062.31

COMMON STOCK USD1.912909108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITED STATES STEEL CORP

920.000 NHHY Local 45.927600 0.00 18.40 0.72 42,234.271.000000

Base 45.927600 0.00 18.40 0.72 42,234.27

COMMON STOCK USD1.913017109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITED TECHNOLOGIES CORP

1,900.000 NHDM Local 71.050500 0.00 38.00 2.29 134,955.661.000000

Base 71.050500 0.00 38.00 2.29 134,955.66

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

640.000 NHHY Local 71.105600 0.00 12.80 0.77 45,494.011.000000

Base 71.105600 0.00 12.80 0.77 45,494.01

913017109 Total

50.80 3.060.002,540.000 Local 180,449.67

Base 0.00 50.80 3.06 180,449.67

COMMON STOCK USD.0191324P102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITEDHEALTH GROUP INC

3,660.000 NHDM Local 31.263900 0.00 73.20 1.94 114,350.731.000000

Base 31.263900 0.00 73.20 1.94 114,350.73

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

9,990.000 NHHY Local 31.257200 0.00 199.80 5.28 312,054.351.000000

Base 31.257200 0.00 199.80 5.28 312,054.35
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91324P102 Total

273.00 7.220.0013,650.000 Local 426,405.08

Base 0.00 273.00 7.22 426,405.08

COMMON STOCK USD.1913275103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITRIN INC

400.000 NHHY Local 27.712500 0.00 8.00 0.19 11,076.811.000000

Base 27.712500 0.00 8.00 0.19 11,076.81

COMMON STOCK USD.01913903100 08 Jul 2010 13 Jul 2010 USD/DTC 0.02LIQUIDNETINCUNIVERSAL HEALTH SERVICES B

40,000.000 NHDF Local 37.225000 0.00 600.00 25.17 1,488,374.831.000000

Base 37.225000 0.00 600.00 25.17 1,488,374.83

13 Jul 2010 16 Jul 2010 USD/DTC 0.02LIQUIDNETINC

5,000.000 NHDF Local 37.015000 0.00 75.00 3.13 184,996.871.000000

Base 37.015000 0.00 75.00 3.13 184,996.87

19 Jul 2010 22 Jul 2010 USD/DTC 0.02LIQUIDNETINC

38,400.000 NHDF Local 37.040000 0.00 576.00 24.04 1,421,735.961.000000

Base 37.040000 0.00 576.00 24.04 1,421,735.96

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

670.000 NHHY Local 35.751600 0.00 13.40 0.41 23,939.761.000000

Base 35.751600 0.00 13.40 0.41 23,939.76

913903100 Total

1,264.40 52.750.0084,070.000 Local 3,119,047.42

Base 0.00 1,264.40 52.75 3,119,047.42

COMMON STOCK913915104 21 Sep 2010 24 Sep 2010 USD/DTC 0.03PULSE TRADING LLCUNIVERSAL TECHNICAL INSTITUT

13,310.000 NHDY Local 19.276900 0.00 399.30 4.34 256,171.901.000000

Base 19.276900 0.00 399.30 4.34 256,171.90
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COMMON STOCK USD.191529Y106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUNUM GROUP

490.000 NHDM Local 22.701000 0.00 9.80 0.19 11,113.501.000000

Base 22.701000 0.00 9.80 0.19 11,113.50

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,660.000 NHHY Local 22.729400 0.00 53.20 1.03 60,405.971.000000

Base 22.729400 0.00 53.20 1.03 60,405.97

91529Y106 Total

63.00 1.220.003,150.000 Local 71,519.47

Base 0.00 63.00 1.22 71,519.47

COMMON STOCK917047102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSURBAN OUTFITTERS INC

150.000 NHDM Local 33.848300 0.00 3.00 0.09 5,074.161.000000

Base 33.848300 0.00 3.00 0.09 5,074.16

17 Aug 2010 20 Aug 2010 USD/DTC 0.04PULSE TRADING LLC

5,560.000 NHIB Local 32.858200 0.00 222.40 3.09 182,466.101.000000

Base 32.858200 0.00 222.40 3.09 182,466.10

917047102 Total

225.40 3.180.005,710.000 Local 187,540.26

Base 0.00 225.40 3.18 187,540.26

COMMON STOCK USD1.918204108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVF CORP

160.000 NHDM Local 80.766900 0.00 3.20 0.22 12,919.281.000000

Base 80.766900 0.00 3.20 0.22 12,919.28

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHY Local 80.737900 0.00 14.00 0.96 56,501.571.000000

Base 80.737900 0.00 14.00 0.96 56,501.57
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918204108 Total

17.20 1.180.00860.000 Local 69,420.85

Base 0.00 17.20 1.18 69,420.85

COMMON STOCK USD.0191911X104 28 Sep 2010 28 Sep 2010 USD/DTCMERGER NON CASHVALEANT PHARMACEUTICALS INTE

3,310.000 NHEU Local 29.712380 0.00 0.00 0.00 98,347.981.000000

Base 29.712380 0.00 0.00 0.00 98,347.98

COMMON STOCK USD.0191913Y100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVALERO ENERGY CORP

4,520.000 NHHY Local 17.488500 0.00 90.40 1.34 78,956.281.000000

Base 17.488500 0.00 90.40 1.34 78,956.28

COMMON STOCK NPV919794107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVALLEY NATIONAL BANCORP

1,290.000 NHHY Local 14.808600 0.00 25.80 0.33 19,076.961.000000

Base 14.808600 0.00 25.80 0.33 19,076.96

COMMON STOCK USD1.920253101 24 Sep 2010 29 Sep 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCVALMONT INDUSTRIES

2,373.000 NHDU Local 70.586401 0.00 11.87 2.84 167,486.821.000000

Base 70.586401 0.00 11.87 2.84 167,486.82

22 Sep 2010 27 Sep 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

976.000 NHDU Local 71.514800 0.00 4.88 1.18 69,792.381.000000

Base 71.514800 0.00 4.88 1.18 69,792.38

22 Sep 2010 27 Sep 2010 USD/DTC 0.02LIQUIDNETINC

1,102.000 NHDU Local 71.175600 0.00 18.40 1.33 78,415.781.000000

Base 71.175600 0.00 18.40 1.33 78,415.78

24 Sep 2010 29 Sep 2010 USD/DTC 0.02LIQUIDNETINC

2,697.000 NHDU Local 70.459800 0.00 45.04 3.22 189,981.821.000000

Base 70.459800 0.00 45.04 3.22 189,981.82
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920253101 Total

80.19 8.570.007,148.000 Local 505,676.80

Base 0.00 80.19 8.57 505,676.80

COMMON STOCK USD.5920355104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVALSPAR CORP

710.000 NHHY Local 31.996600 0.00 14.20 0.39 22,703.001.000000

Base 31.996600 0.00 14.20 0.39 22,703.00

COMMON STOCK USD1.92220P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVARIAN MEDICAL SYSTEMS INC

750.000 NHDM Local 56.206700 0.00 15.00 0.72 42,139.311.000000

Base 56.206700 0.00 15.00 0.72 42,139.31

04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.

770.000 NHEU Local 56.959500 0.00 15.40 0.74 43,842.681.000000

Base 56.959500 0.00 15.40 0.74 43,842.68

92220P105 Total

30.40 1.460.001,520.000 Local 85,981.99

Base 0.00 30.40 1.46 85,981.99

COMMON STOCK NPV92240G101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVECTREN CORPORATION

500.000 NHHY Local 25.415500 0.00 10.00 0.22 12,697.531.000000

Base 25.415500 0.00 10.00 0.22 12,697.53

REIT USD.2592276F100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVENTAS INC

280.000 NHDM Local 51.389700 0.00 5.60 0.25 14,383.271.000000

Base 51.389700 0.00 5.60 0.25 14,383.27

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

910.000 NHHY Local 51.319300 0.00 18.20 0.79 46,681.571.000000

Base 51.319300 0.00 18.20 0.79 46,681.57



Prepared by State StreetPage 1091

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

92276F100 Total

23.80 1.040.001,190.000 Local 61,064.84

Base 0.00 23.80 1.04 61,064.84

COMMON STOCK92343E102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVERISIGN INC

880.000 NHDM Local 28.853400 0.00 17.60 0.43 25,372.961.000000

Base 28.853400 0.00 17.60 0.43 25,372.96

COMMON STOCK USD.192343V104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVERIZON COMMUNICATIONS INC

5,700.000 NHDM Local 28.438700 0.00 114.00 2.74 161,983.851.000000

Base 28.438700 0.00 114.00 2.74 161,983.85

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

24,860.000 NHHY Local 28.438700 0.00 497.20 11.95 706,476.931.000000

Base 28.438700 0.00 497.20 11.95 706,476.93

25 Aug 2010 30 Aug 2010 USD/DTC 0.02LIQUIDNETINC

104,100.000 NHDF Local 29.685000 0.00 1,561.50 52.23 3,088,594.771.000000

Base 29.685000 0.00 1,561.50 52.23 3,088,594.77

26 Aug 2010 31 Aug 2010 USD/DTC 0.02LIQUIDNETINC

6,600.000 NHDF Local 29.685000 0.00 99.00 3.32 195,818.681.000000

Base 29.685000 0.00 99.00 3.32 195,818.68

92343V104 Total

2,271.70 70.240.00141,260.000 Local 4,152,874.23

Base 0.00 2,271.70 70.24 4,152,874.23

COMMON STOCK92552V100 30 Aug 2010 02 Sep 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCVIASAT INC

2,500.000 NHHO Local 34.715400 0.00 100.00 1.47 86,687.031.000000

Base 34.715400 0.00 100.00 1.47 86,687.03
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16 Sep 2010 21 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,510.000 NHHO Local 38.036100 0.00 45.30 0.98 57,388.231.000000

Base 38.036100 0.00 45.30 0.98 57,388.23

92552V100 Total

145.30 2.450.004,010.000 Local 144,075.26

Base 0.00 145.30 2.45 144,075.26

COMMON STOCK92553P201 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVIACOM INC CLASS B

1,060.000 NHDM Local 33.159000 0.00 21.20 0.60 35,126.741.000000

Base 33.159000 0.00 21.20 0.60 35,126.74

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,700.000 NHHY Local 33.132500 0.00 94.00 2.64 155,626.111.000000

Base 33.132500 0.00 94.00 2.64 155,626.11

92553P201 Total

115.20 3.240.005,760.000 Local 190,752.85

Base 0.00 115.20 3.24 190,752.85

COMMON STOCK USD.01926727108 07 Jul 2010 07 Jul 2010 USD/DTCMANDATORYEXCHANGE NON CASHVIEWPOINT FINANCIAL GROUP

1,550.000 NHHZ Local 15.901200 0.00 0.00 0.00 24,646.861.000000

Base 15.901200 0.00 0.00 0.00 24,646.86

COMMON STOCK USD.0192769L101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVIRGIN MEDIA INC

2,920.000 NHHY Local 19.352400 0.00 58.40 0.96 56,449.651.000000

Base 19.352400 0.00 58.40 0.96 56,449.65

COMMON STOCK92826C839 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVISA INC CLASS A SHARES

920.000 NHDM Local 76.331500 0.00 18.40 1.19 70,205.391.000000

Base 76.331500 0.00 18.40 1.19 70,205.39
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COMMON STOCK USD.1928298108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVISHAY INTERTECHNOLOGY INC

1,380.000 NHHY Local 8.896500 0.00 27.60 0.21 12,249.361.000000

Base 8.896500 0.00 27.60 0.21 12,249.36

COMMON STOCK92835K103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVISHAY PRECISION GROUP

100.000 NHHY Local 12.308300 0.00 2.00 0.03 1,228.801.000000

Base 12.308300 0.00 2.00 0.03 1,228.80

27 Jul 2010 27 Jul 2010 USD/DTCSALE OF FRACTIONAL S

0.287 NHHY Local 12.125435 0.00 0.00 0.00 3.481.000000

Base 12.125435 0.00 0.00 0.00 3.48

92835K103 Total

2.00 0.030.00100.287 Local 1,232.28

Base 0.00 2.00 0.03 1,232.28

REIT USD.04929042109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVORNADO REALTY TRUST

180.000 NHDM Local 82.879400 0.00 3.60 0.26 14,914.431.000000

Base 82.879400 0.00 3.60 0.26 14,914.43

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,520.000 NHHY Local 82.511200 0.00 30.40 2.12 125,384.501.000000

Base 82.511200 0.00 30.40 2.12 125,384.50

929042109 Total

34.00 2.380.001,700.000 Local 140,298.93

Base 0.00 34.00 2.38 140,298.93

COMMON STOCK USD1.929160109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVULCAN MATERIALS CO

130.000 NHDM Local 47.234600 0.00 2.60 0.11 6,137.791.000000

Base 47.234600 0.00 2.60 0.11 6,137.79
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,020.000 NHHY Local 47.179800 0.00 20.40 0.82 48,102.181.000000

Base 47.179800 0.00 20.40 0.82 48,102.18

929160109 Total

23.00 0.930.001,150.000 Local 54,239.97

Base 0.00 23.00 0.93 54,239.97

COMMON STOCK USD.5929297109 30 Jul 2010 04 Aug 2010 USD/DTC 0.02LIQUIDNETINCWMS INDUSTRIES INC

29,400.000 NHDZ Local 37.863000 0.00 588.00 18.82 1,112,565.381.000000

Base 37.863000 0.00 588.00 18.82 1,112,565.38

23 Aug 2010 26 Aug 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

3,300.000 NHDZ Local 36.993900 0.00 132.00 2.07 121,945.801.000000

Base 36.993900 0.00 132.00 2.07 121,945.80

929297109 Total

720.00 20.890.0032,700.000 Local 1,234,511.18

Base 0.00 720.00 20.89 1,234,511.18

COMMON STOCK USD.01929740108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWABTEC CORP

330.000 NHHY Local 44.992400 0.00 6.60 0.26 14,840.631.000000

Base 44.992400 0.00 6.60 0.26 14,840.63

COMMON STOCK USD.01930059100 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYWADDELL + REED FINANCIAL A

117.000 NHEX Local 23.000000 0.00 2.34 0.05 2,688.611.000000

Base 23.000000 0.00 2.34 0.05 2,688.61

COMMON STOCK USD.1931142103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWAL MART STORES INC

4,190.000 NHDM Local 51.011400 0.00 83.80 3.62 213,650.351.000000

Base 51.011400 0.00 83.80 3.62 213,650.35
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,100.000 NHHY Local 51.014400 0.00 142.00 6.13 362,054.111.000000

Base 51.014400 0.00 142.00 6.13 362,054.11

931142103 Total

225.80 9.750.0011,290.000 Local 575,704.46

Base 0.00 225.80 9.75 575,704.46

COMMON STOCK931422109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWALGREEN CO

2,280.000 NHDM Local 29.256300 0.00 45.60 1.13 66,657.631.000000

Base 29.256300 0.00 45.60 1.13 66,657.63

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

690.000 NHHY Local 29.248100 0.00 13.80 0.35 20,167.041.000000

Base 29.248100 0.00 13.80 0.35 20,167.04

931422109 Total

59.40 1.480.002,970.000 Local 86,824.67

Base 0.00 59.40 1.48 86,824.67

COMMON STOCK USD.0193317Q105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWALTER ENERGY INC

90.000 NHHY Local 69.961900 0.00 1.80 0.11 6,294.661.000000

Base 69.961900 0.00 1.80 0.11 6,294.66

LIMITED PARTNERSHIP933993925 16 Jul 2010 16 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS EQUITY PARTNER

645,130.000 NHEL Local 4.745885 0.00 0.00 0.00 3,061,712.801.000000

Base 4.745885 0.00 0.00 0.00 3,061,712.80

25 Aug 2010 25 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

1,125,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,125,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,125,000.00
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933993925 Total

0.00 0.000.001,770,130.000 Local 4,186,712.80

Base 0.00 0.00 0.00 4,186,712.80

COMMON STOCK USD.01934390402 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYWARNACO GROUP INC/THE

94.000 NHEX Local 41.240000 0.00 1.88 0.07 3,874.611.000000

Base 41.240000 0.00 1.88 0.07 3,874.61

93499A977 18 Aug 2010 18 Aug 2010 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ VIII

197,404.000 NHEL Local 1.764705 0.00 0.00 0.00 348,360.001.000000

Base 1.764705 0.00 0.00 0.00 348,360.00

LIMITED PARTNERSHIP93499B918 30 Sep 2010 30 Sep 2010 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ IX

1,050,525.000 NHEL Local 1.000000 0.00 0.00 0.00 1,050,525.001.000000

Base 1.000000 0.00 0.00 0.00 1,050,525.00

COMMON STOCK USD1.938824109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWASHINGTON FEDERAL INC

690.000 NHHY Local 17.692300 0.00 13.80 0.21 12,193.681.000000

Base 17.692300 0.00 13.80 0.21 12,193.68

COMMON STOCK USD1.939640108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWASHINGTON POST CLASS B

18.000 NHDM Local 430.210000 0.00 0.36 0.14 7,743.281.000000

Base 430.210000 0.00 0.36 0.14 7,743.28

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

47.000 NHHY Local 428.954300 0.00 0.94 0.35 20,159.561.000000

Base 428.954300 0.00 0.94 0.35 20,159.56

939640108 Total

1.30 0.490.0065.000 Local 27,902.84

Base 0.00 1.30 0.49 27,902.84
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COMMON STOCK USD.01941053100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWASTE CONNECTIONS INC

300.000 NHHY Local 38.554600 0.00 6.00 0.20 11,560.181.000000

Base 38.554600 0.00 6.00 0.20 11,560.18

COMMON STOCK USD.0194106L109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWASTE MANAGEMENT INC

1,180.000 NHDM Local 34.131800 0.00 23.60 0.69 40,251.231.000000

Base 34.131800 0.00 23.60 0.69 40,251.23

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,640.000 NHHY Local 34.124100 0.00 92.80 2.68 158,240.341.000000

Base 34.124100 0.00 92.80 2.68 158,240.34

94106L109 Total

116.40 3.370.005,820.000 Local 198,491.57

Base 0.00 116.40 3.37 198,491.57

COMMON STOCK USD.01941075202 06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASHWASTE SERVICES INC

6,481.000 NHHZ Local 8.214098 0.00 0.00 0.00 53,235.571.000000

Base 8.214098 0.00 0.00 0.00 53,235.57

COMMON STOCK USD.01941848103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWATERS CORP

360.000 NHDM Local 64.672800 0.00 7.20 0.40 23,274.611.000000

Base 64.672800 0.00 7.20 0.40 23,274.61

COMMON STOCK942683103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWATSON PHARMACEUTICALS INC

80.000 NHDM Local 41.974400 0.00 1.60 0.06 3,356.291.000000

Base 41.974400 0.00 1.60 0.06 3,356.29

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

890.000 NHHY Local 41.972900 0.00 17.80 0.64 37,337.441.000000

Base 41.972900 0.00 17.80 0.64 37,337.44
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942683103 Total

19.40 0.700.00970.000 Local 40,693.73

Base 0.00 19.40 0.70 40,693.73

REIT USD.03948741103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWEINGARTEN REALTY INVESTORS

760.000 NHHY Local 21.089300 0.00 15.20 0.28 16,012.391.000000

Base 21.089300 0.00 15.20 0.28 16,012.39

COMMON STOCK USD.0194973V107 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.WELLPOINT INC

1,760.000 NHDM Local 52.695600 0.00 35.20 1.57 92,707.491.000000

Base 52.695600 0.00 35.20 1.57 92,707.49

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

850.000 NHDM Local 53.297400 0.00 17.00 0.77 45,285.021.000000

Base 53.297400 0.00 17.00 0.77 45,285.02

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,760.000 NHHY Local 53.301500 0.00 75.20 3.39 200,335.051.000000

Base 53.301500 0.00 75.20 3.39 200,335.05

26 Aug 2010 31 Aug 2010 USD/DTC 0.02MISCHLER FINANCIAL GROUP, INC-EQUIT

1,590.000 NHDM Local 51.071600 0.00 31.80 1.37 81,170.671.000000

Base 51.071600 0.00 31.80 1.37 81,170.67

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,190.000 NHHY Local 55.501000 0.00 43.80 2.05 121,501.341.000000

Base 55.501000 0.00 43.80 2.05 121,501.34

94973V107 Total

203.00 9.150.0010,150.000 Local 540,999.57

Base 0.00 203.00 9.15 540,999.57
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COMMON STOCK949746101 02 Sep 2010 08 Sep 2010 USD/DTC 0.02PERSHING LLCWELLS FARGO + CO

5,500.000 NHEY Local 24.808600 0.00 110.00 2.31 136,334.991.000000

Base 24.808600 0.00 110.00 2.31 136,334.99

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

10,510.000 NHDM Local 28.424100 0.00 210.20 5.05 298,522.041.000000

Base 28.424100 0.00 210.20 5.05 298,522.04

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

42,790.000 NHHY Local 28.418300 0.00 855.80 20.56 1,215,142.701.000000

Base 28.418300 0.00 855.80 20.56 1,215,142.70

949746101 Total

1,176.00 27.920.0058,800.000 Local 1,649,999.73

Base 0.00 1,176.00 27.92 1,649,999.73

COMMON STOCK USD.1950587105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWENDY S/ARBY S GROUP INC A

370.000 NHHY Local 4.378900 0.00 7.40 0.03 1,612.761.000000

Base 4.378900 0.00 7.40 0.03 1,612.76

COMMON STOCK USD1.950817106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWESCO FINANCIAL CORP

10.000 NHHY Local 342.520000 0.00 0.20 0.06 3,424.941.000000

Base 342.520000 0.00 0.20 0.06 3,424.94

COMMON STOCK USD.0195082P105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWESCO INTERNATIONAL INC

230.000 NHHY Local 35.611600 0.00 4.60 0.14 8,185.931.000000

Base 35.611600 0.00 4.60 0.14 8,185.93

15 Sep 2010 20 Sep 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

890.000 NHHO Local 36.871100 0.00 26.70 0.56 32,788.021.000000

Base 36.871100 0.00 26.70 0.56 32,788.02
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29 Sep 2010 OPEN USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

880.000 NHHO Local 39.746500 0.00 35.20 0.60 34,941.121.000000

Base 39.746500 0.00 35.20 0.60 34,941.12

95082P105 Total

66.50 1.300.002,000.000 Local 75,915.07

Base 0.00 66.50 1.30 75,915.07

COMMON STOCK USD5.95709T100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTAR ENERGY INC

800.000 NHHY Local 24.325600 0.00 16.00 0.33 19,444.151.000000

Base 24.325600 0.00 16.00 0.33 19,444.15

COMMON STOCK957638109 13 Jul 2010 16 Jul 2010 USD/DTC 0.02INSTINETWESTERN ALLIANCE BANCORP

6,000.000 NHHO Local 7.981700 0.00 120.00 0.81 47,769.391.000000

Base 7.981700 0.00 120.00 0.81 47,769.39

24 Aug 2010 27 Aug 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

8,800.000 NHHO Local 6.354300 0.00 352.00 0.95 55,564.891.000000

Base 6.354300 0.00 352.00 0.95 55,564.89

957638109 Total

472.00 1.760.0014,800.000 Local 103,334.28

Base 0.00 472.00 1.76 103,334.28

COMMON STOCK USD.01958102105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTERN DIGITAL CORP

530.000 NHDM Local 28.728900 0.00 10.60 0.26 15,215.461.000000

Base 28.728900 0.00 10.60 0.26 15,215.46

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,410.000 NHHY Local 28.695400 0.00 28.20 0.69 40,431.621.000000

Base 28.695400 0.00 28.20 0.69 40,431.62
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958102105 Total

38.80 0.950.001,940.000 Local 55,647.08

Base 0.00 38.80 0.95 55,647.08

COMMON STOCK USD.01959802109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTERN UNION CO

1,640.000 NHDM Local 16.768000 0.00 32.80 0.47 27,466.251.000000

Base 16.768000 0.00 32.80 0.47 27,466.25

COMMON STOCK962166104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWEYERHAEUSER CO

320.000 NHDM Local 17.121400 0.00 6.40 0.10 5,472.351.000000

Base 17.121400 0.00 6.40 0.10 5,472.35

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,690.000 NHHY Local 17.045200 0.00 33.80 0.49 28,772.101.000000

Base 17.045200 0.00 33.80 0.49 28,772.10

09 Sep 2010 09 Sep 2010 USD/DTCSALE OF FRACTIONAL S

0.127 NHHY Local 52.204724 0.00 0.00 0.00 6.631.000000

Base 52.204724 0.00 0.00 0.00 6.63

14 Sep 2010 17 Sep 2010 USD/DTC 0.02HEEVERS &CO. INC.

5,800.000 NHHY Local 16.090200 0.00 116.00 1.58 93,205.581.000000

Base 16.090200 0.00 116.00 1.58 93,205.58

962166104 Total

156.20 2.170.007,810.127 Local 127,456.66

Base 0.00 156.20 2.17 127,456.66

COMMON STOCK USD1.963320106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWHIRLPOOL CORP

80.000 NHDM Local 86.782900 0.00 1.60 0.12 6,940.911.000000

Base 86.782900 0.00 1.60 0.12 6,940.91
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

340.000 NHHY Local 86.623500 0.00 6.80 0.50 29,444.691.000000

Base 86.623500 0.00 6.80 0.50 29,444.69

963320106 Total

8.40 0.620.00420.000 Local 36,385.60

Base 0.00 8.40 0.62 36,385.60

COMMON STOCK966387102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWHITING PETROLEUM CORP

370.000 NHHY Local 84.958900 0.00 7.40 0.54 31,426.851.000000

Base 84.958900 0.00 7.40 0.54 31,426.85

COMMON STOCK NPV966612103 22 Jul 2010 27 Jul 2010 USD/DTC 0.03GARDNER RICH & COWHITNEY HOLDING CORP

38,200.000 NHHO Local 7.579500 0.00 1,146.00 4.90 288,386.001.000000

Base 7.579500 0.00 1,146.00 4.90 288,386.00

COMMON STOCK NPV966837106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWHOLE FOODS MARKET INC

410.000 NHDM Local 40.121300 0.00 8.20 0.28 16,441.251.000000

Base 40.121300 0.00 8.20 0.28 16,441.25

COMMON STOCK USD1.968223206 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWILEY (JOHN) + SONS CLASS A

360.000 NHHY Local 40.412100 0.00 7.20 0.25 14,540.911.000000

Base 40.412100 0.00 7.20 0.25 14,540.91

COMMON STOCK USD1.969457100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWILLIAMS COS INC

1,360.000 NHDM Local 19.680300 0.00 27.20 0.46 26,737.551.000000

Base 19.680300 0.00 27.20 0.46 26,737.55

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,740.000 NHHY Local 19.689700 0.00 54.80 0.92 53,894.061.000000

Base 19.689700 0.00 54.80 0.92 53,894.06
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969457100 Total

82.00 1.380.004,100.000 Local 80,631.61

Base 0.00 82.00 1.38 80,631.61

COMMON STOCK USD1.971807102 14 Jul 2010 19 Jul 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWILMINGTON TRUST CORP

6,800.000 NHHO Local 12.078800 0.00 272.00 1.39 81,862.451.000000

Base 12.078800 0.00 272.00 1.39 81,862.45

16 Jul 2010 21 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

5,600.000 NHHO Local 11.397500 0.00 168.00 1.08 63,656.921.000000

Base 11.397500 0.00 168.00 1.08 63,656.92

19 Jul 2010 22 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

16,900.000 NHHO Local 11.223800 0.00 507.00 3.21 189,172.011.000000

Base 11.223800 0.00 507.00 3.21 189,172.01

20 Jul 2010 23 Jul 2010 USD/DTC 0.03GARDNER RICH & CO

12,500.000 NHHO Local 11.059000 0.00 375.00 2.34 137,860.161.000000

Base 11.059000 0.00 375.00 2.34 137,860.16

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,860.000 NHHY Local 10.273500 0.00 37.20 0.33 19,071.181.000000

Base 10.273500 0.00 37.20 0.33 19,071.18

971807102 Total

1,359.20 8.350.0043,660.000 Local 491,622.72

Base 0.00 1,359.20 8.35 491,622.72

ADR97263M109 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHWIMM BILL DANN FOODS ADR

874.000 NHHJ Local 22.221100 0.00 13.11 0.33 19,407.801.000000

Base 22.221100 0.00 13.11 0.33 19,407.80
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COMMON STOCK97381W104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWINDSTREAM CORP

3,850.000 NHHY Local 11.719100 0.00 77.00 0.77 45,040.771.000000

Base 11.719100 0.00 77.00 0.77 45,040.77

09 Aug 2010 09 Aug 2010 USD/DTCSALE OF FRACTIONAL S

0.360 NHHZ Local 7.388888 0.00 0.00 0.00 2.661.000000

Base 7.388888 0.00 0.00 0.00 2.66

97381W104 Total

77.00 0.770.003,850.360 Local 45,043.43

Base 0.00 77.00 0.77 45,043.43

ADR97651M109 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHWIPRO LTD ADR

7,202.000 NHHJ Local 14.313500 0.00 108.03 1.75 102,976.051.000000

Base 14.313500 0.00 108.03 1.75 102,976.05

COMMON STOCK USD.01976657106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWISCONSIN ENERGY CORP

170.000 NHDM Local 55.548200 0.00 3.40 0.16 9,439.631.000000

Base 55.548200 0.00 3.40 0.16 9,439.63

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

930.000 NHHY Local 55.497000 0.00 18.60 0.88 51,592.731.000000

Base 55.497000 0.00 18.60 0.88 51,592.73

976657106 Total

22.00 1.040.001,100.000 Local 61,032.36

Base 0.00 22.00 1.04 61,032.36

COMMON STOCK USD.0198310W108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWYNDHAM WORLDWIDE CORP

280.000 NHDM Local 23.336900 0.00 5.60 0.12 6,528.611.000000

Base 23.336900 0.00 5.60 0.12 6,528.61
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,440.000 NHHY Local 23.228600 0.00 28.80 0.57 33,419.811.000000

Base 23.228600 0.00 28.80 0.57 33,419.81

15 Sep 2010 20 Sep 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

31,860.000 NHDF Local 26.681300 0.00 318.60 14.37 849,733.251.000000

Base 26.681300 0.00 318.60 14.37 849,733.25

98310W108 Total

353.00 15.060.0033,580.000 Local 889,681.67

Base 0.00 353.00 15.06 889,681.67

COMMON STOCK USD.01983134107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWYNN RESORTS LTD

160.000 NHDM Local 87.631900 0.00 3.20 0.24 14,017.661.000000

Base 87.631900 0.00 3.20 0.24 14,017.66

COMMON STOCK USD2.598389B100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSXCEL ENERGY INC

590.000 NHDM Local 22.630000 0.00 11.80 0.23 13,339.671.000000

Base 22.630000 0.00 11.80 0.23 13,339.67

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,870.000 NHHY Local 22.636000 0.00 97.40 1.87 110,138.051.000000

Base 22.636000 0.00 97.40 1.87 110,138.05

98389B100 Total

109.20 2.100.005,460.000 Local 123,477.72

Base 0.00 109.20 2.10 123,477.72

COMMON STOCK USD.01983919101 14 Jul 2010 19 Jul 2010 USD/DTC 0.02GARDNER RICH & COXILINX INC

6,900.000 NHEY Local 28.523100 0.00 138.00 3.33 196,668.061.000000

Base 28.523100 0.00 138.00 3.33 196,668.06
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

650.000 NHDM Local 29.234600 0.00 13.00 0.33 18,989.161.000000

Base 29.234600 0.00 13.00 0.33 18,989.16

983919101 Total

151.00 3.660.007,550.000 Local 215,657.22

Base 0.00 151.00 3.66 215,657.22

COMMON STOCK984332106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSYAHOO  INC

2,800.000 NHDM Local 13.982300 0.00 56.00 0.67 39,093.771.000000

Base 13.982300 0.00 56.00 0.67 39,093.77

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,400.000 NHHY Local 13.984100 0.00 128.00 1.52 89,368.721.000000

Base 13.984100 0.00 128.00 1.52 89,368.72

984332106 Total

184.00 2.190.009,200.000 Local 128,462.49

Base 0.00 184.00 2.19 128,462.49

COMMON STOCK NPV988498101 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSYUM  BRANDS INC

820.000 NHDM Local 42.195900 0.00 16.40 0.59 34,583.651.000000

Base 42.195900 0.00 16.40 0.59 34,583.65

COMMON STOCK USD.01989207105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSZEBRA TECHNOLOGIES CORP CL A

200.000 NHHY Local 27.450400 0.00 4.00 0.10 5,485.981.000000

Base 27.450400 0.00 4.00 0.10 5,485.98

15 Sep 2010 20 Sep 2010 USD/DTC 0.03CABRERA CAPITAL MARKETS

6,770.000 NHIB Local 31.766900 0.00 203.10 3.64 214,855.171.000000

Base 31.766900 0.00 203.10 3.64 214,855.17
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989207105 Total

207.10 3.740.006,970.000 Local 220,341.15

Base 0.00 207.10 3.74 220,341.15

COMMON STOCK USD.0198956P102 15 Jul 2010 20 Jul 2010 USD/DTC 0.02HEEVERS &CO. INC.ZIMMER HOLDINGS INC

1,160.000 NHDM Local 57.548500 0.00 23.20 1.13 66,731.931.000000

Base 57.548500 0.00 23.20 1.13 66,731.93

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHDM Local 53.569900 0.00 8.00 0.37 21,419.591.000000

Base 53.569900 0.00 8.00 0.37 21,419.59

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,070.000 NHHY Local 53.630600 0.00 41.40 1.88 110,972.061.000000

Base 53.630600 0.00 41.40 1.88 110,972.06

98956P102 Total

72.60 3.380.003,630.000 Local 199,123.58

Base 0.00 72.60 3.38 199,123.58

COMMON STOCK NPV989701107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSZIONS BANCORPORATION

290.000 NHDM Local 21.477700 0.00 5.80 0.11 6,222.621.000000

Base 21.477700 0.00 5.80 0.11 6,222.62

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,280.000 NHHY Local 21.413000 0.00 25.60 0.47 27,382.571.000000

Base 21.413000 0.00 25.60 0.47 27,382.57

989701107 Total

31.40 0.580.001,570.000 Local 33,605.19

Base 0.00 31.40 0.58 33,605.19
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REITACI004BJ3 12 Jul 2010 12 Jul 2010 USD/BOSAUTREPAT-DISTRIBUTION555 SIXTH AVENUE

2,925,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 2,925,000.001.000000

Base 1.000000 0.00 0.00 0.00 2,925,000.00

REITACI006AD2 06 Aug 2010 06 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTCAHABA VILLAGE

1,970,338.120 NHEQ Local 1.000000 0.00 0.00 0.00 1,970,338.121.000000

Base 1.000000 0.00 0.00 0.00 1,970,338.12

GDRB05N80906 28 Sep 2010 OPEN USD/EUR 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSISTEMA JSFC REG S SPONS GDR

801.000 NHHJ Local 24.304700 0.00 9.73 0.00 19,458.331.000000

Base 24.304700 0.00 9.73 0.00 19,458.33

GDRB0DK75903 28 Sep 2010 OPEN USD/EUR 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVATEK OAO SPONS GDR REG S

980.000 NHHJ Local 83.923102 0.00 41.12 0.00 82,203.521.000000

Base 83.923102 0.00 41.12 0.00 82,203.52

GDRB1W7FX909 28 Sep 2010 OPEN USD/EURCREDIT AGRICOLE INDOSUEZ CHEUVREUXVTB BANK OJSC GDR REG S

3,315.000 NHHJ Local 5.560800 0.00 9.22 0.00 18,424.831.000000

Base 5.560800 0.00 9.22 0.00 18,424.83

COMMON STOCK USD.03G0219G203 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLIED WORLD ASSURANCE CO

390.000 NHHY Local 49.883000 0.00 7.80 0.33 19,446.241.000000

Base 49.883000 0.00 7.80 0.33 19,446.24

COMMON STOCKG02602103 15 Jul 2010 20 Jul 2010 USD/DTC 0.02LIQUIDNETINCAMDOCS LTD

22,600.000 NHDF Local 28.965000 0.00 339.00 11.07 654,258.931.000000

Base 28.965000 0.00 339.00 11.07 654,258.93

19 Jul 2010 22 Jul 2010 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

65,600.000 NHDF Local 28.505000 0.00 492.00 31.61 1,869,404.391.000000

Base 28.505000 0.00 492.00 31.61 1,869,404.39
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,190.000 NHHY Local 27.525500 0.00 23.80 0.56 32,730.991.000000

Base 27.525500 0.00 23.80 0.56 32,730.99

G02602103 Total

854.80 43.240.0089,390.000 Local 2,556,394.31

Base 0.00 854.80 43.24 2,556,394.31

COMMON STOCK USD.01G0450A105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSARCH CAPITAL GROUP LTD

390.000 NHHY Local 79.071100 0.00 7.80 0.53 30,829.401.000000

Base 79.071100 0.00 7.80 0.53 30,829.40

COMMON STOCKG05384105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSASPEN INSURANCE HOLDINGS LTD

620.000 NHHY Local 27.344800 0.00 12.40 0.29 16,941.091.000000

Base 27.344800 0.00 12.40 0.29 16,941.09

COMMON STOCK USD.01G0585R106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSASSURED GUARANTY LTD

1,480.000 NHHY Local 16.384900 0.00 29.60 0.41 24,219.641.000000

Base 16.384900 0.00 29.60 0.41 24,219.64

COMMON STOCKG0692U109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAXIS CAPITAL HOLDINGS LTD

730.000 NHHY Local 31.576800 0.00 14.60 0.39 23,036.071.000000

Base 31.576800 0.00 14.60 0.39 23,036.07

COMMON STOCK USD.01G16962105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBUNGE LTD

1,150.000 NHHY Local 55.307800 0.00 23.00 1.08 63,579.891.000000

Base 55.307800 0.00 23.00 1.08 63,579.89

COMMON STOCK USD.08G20045202 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCENTRAL EUROPEAN MEDIA ENT A

300.000 NHHY Local 22.489400 0.00 6.00 0.12 6,740.701.000000

Base 22.489400 0.00 6.00 0.12 6,740.70
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COMMON STOCKG2022L106 23 Aug 2010 23 Aug 2010 USD/DTCREVERSE SPLIT NON CASHCDC CORP CL A

23,560.000 NHHZ Local 2.451199 0.00 0.00 0.00 57,750.271.000000

Base 2.451199 0.00 0.00 0.00 57,750.27

COMMON STOCKG2022L114 31 Aug 2010 31 Aug 2010 USD/DTCSALE OF FRACTIONAL SCDC CORP CL A

0.333 NHHZ Local 6.426426 0.00 0.00 0.00 2.141.000000

Base 6.426426 0.00 0.00 0.00 2.14

COMMON STOCK USD.01G24140108 14 Jul 2010 19 Jul 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHCOOPER INDUSTRIES PLC

3,900.000 NHEY Local 46.553500 0.00 78.00 2.61 181,478.041.000000

Base 46.553500 0.00 78.00 2.61 181,478.04

COMMON STOCK USD5.0G2519Y108 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHCREDICORP LTD

419.000 NHHJ Local 113.904010 0.00 6.29 0.81 47,718.681.000000

Base 113.904010 0.00 6.29 0.81 47,718.68

COMMON STOCK USD1.0G30397106 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSENDURANCE SPECIALTY HOLDINGS

320.000 NHHY Local 40.250200 0.00 6.40 0.22 12,873.441.000000

Base 40.250200 0.00 6.40 0.22 12,873.44

COMMON STOCK USD.01G3223R108 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEVEREST RE GROUP LTD

470.000 NHHY Local 74.745700 0.00 9.40 0.60 35,120.481.000000

Base 74.745700 0.00 9.40 0.60 35,120.48

COMMON STOCK USD2.5G3682E127 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFRONTLINE LTD

80.000 NHHY Local 33.454300 0.00 1.60 0.05 2,674.691.000000

Base 33.454300 0.00 1.60 0.05 2,674.69

COMMON STOCK USD.01G3922B107 30 Jul 2010 04 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCGENPACT LTD

53,327.000 NHDZ Local 15.110900 0.00 2,133.08 13.62 803,672.261.000000

Base 15.110900 0.00 2,133.08 13.62 803,672.26
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03 Aug 2010 06 Aug 2010 USD/DTC 0.02LIQUIDNETINC

19,700.000 NHDZ Local 15.206400 0.00 394.00 5.07 299,167.011.000000

Base 15.206400 0.00 394.00 5.07 299,167.01

02 Aug 2010 05 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

40,600.000 NHDZ Local 15.238600 0.00 1,624.00 10.46 617,052.701.000000

Base 15.238600 0.00 1,624.00 10.46 617,052.70

03 Aug 2010 06 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

15,200.000 NHDZ Local 15.222800 0.00 608.00 3.92 230,774.641.000000

Base 15.222800 0.00 608.00 3.92 230,774.64

05 Aug 2010 10 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,400.000 NHDZ Local 15.004900 0.00 136.00 0.87 50,879.791.000000

Base 15.004900 0.00 136.00 0.87 50,879.79

04 Aug 2010 09 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

6,600.000 NHDZ Local 15.013900 0.00 264.00 1.68 98,826.061.000000

Base 15.013900 0.00 264.00 1.68 98,826.06

06 Aug 2010 11 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

13,500.000 NHDZ Local 14.766700 0.00 540.00 3.37 198,807.081.000000

Base 14.766700 0.00 540.00 3.37 198,807.08

10 Aug 2010 13 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,300.000 NHDZ Local 15.010200 0.00 292.00 1.86 109,280.601.000000

Base 15.010200 0.00 292.00 1.86 109,280.60

09 Aug 2010 12 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

13,700.000 NHDZ Local 15.082100 0.00 548.00 3.50 206,073.271.000000

Base 15.082100 0.00 548.00 3.50 206,073.27

12 Aug 2010 17 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

21,700.000 NHDZ Local 14.038300 0.00 868.00 5.15 303,757.961.000000

Base 14.038300 0.00 868.00 5.15 303,757.96
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11 Aug 2010 16 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,300.000 NHDZ Local 14.351900 0.00 292.00 1.78 104,475.091.000000

Base 14.351900 0.00 292.00 1.78 104,475.09

16 Aug 2010 19 Aug 2010 USD/DTC 0.04BUCKINGHAM RESEARCH GROUP INC

9,100.000 NHDZ Local 13.880300 0.00 364.00 2.14 125,944.591.000000

Base 13.880300 0.00 364.00 2.14 125,944.59

13 Aug 2010 18 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

13,700.000 NHDZ Local 14.022300 0.00 548.00 3.25 191,554.261.000000

Base 14.022300 0.00 548.00 3.25 191,554.26

17 Aug 2010 20 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

18,300.000 NHDZ Local 13.961400 0.00 732.00 4.32 254,757.301.000000

Base 13.961400 0.00 732.00 4.32 254,757.30

18 Aug 2010 23 Aug 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

9,623.000 NHDZ Local 13.952600 0.00 384.92 2.27 133,878.681.000000

Base 13.952600 0.00 384.92 2.27 133,878.68

G3922B107 Total

9,728.00 63.260.00253,050.000 Local 3,728,901.29

Base 0.00 9,728.00 63.26 3,728,901.29

COMMON STOCK USD.2G491BT108 09 Jul 2010 14 Jul 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.INVESCO LTD

39,216.000 NHDZ Local 18.559000 0.00 1,568.64 12.30 726,228.801.000000

Base 18.559000 0.00 1,568.64 12.30 726,228.80

12 Jul 2010 15 Jul 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

60,777.000 NHDZ Local 18.228600 0.00 2,431.08 18.73 1,105,429.811.000000

Base 18.228600 0.00 2,431.08 18.73 1,105,429.81
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13 Jul 2010 16 Jul 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

8,507.000 NHDZ Local 18.824800 0.00 340.28 2.71 159,799.581.000000

Base 18.824800 0.00 340.28 2.71 159,799.58

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

940.000 NHDM Local 19.603300 0.00 18.80 0.32 18,407.981.000000

Base 19.603300 0.00 18.80 0.32 18,407.98

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,430.000 NHHY Local 19.580300 0.00 48.60 0.81 47,530.721.000000

Base 19.580300 0.00 48.60 0.81 47,530.72

G491BT108 Total

4,407.40 34.870.00111,870.000 Local 2,057,396.89

Base 0.00 4,407.40 34.87 2,057,396.89

COMMON STOCKG6359F103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNABORS INDUSTRIES LTD

1,370.000 NHHY Local 18.492000 0.00 27.40 0.43 25,306.211.000000

Base 18.492000 0.00 27.40 0.43 25,306.21

COMMON STOCK USD.01G67742109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSONEBEACON INSURANCE GROUP A

500.000 NHHY Local 16.454000 0.00 10.00 0.14 8,216.861.000000

Base 16.454000 0.00 10.00 0.14 8,216.86

COMMON STOCK USD1.0G6852T105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPARTNERRE LTD

620.000 NHHY Local 72.845200 0.00 12.40 0.77 45,150.851.000000

Base 72.845200 0.00 12.40 0.77 45,150.85

COMMON STOCK USD.01G7127P100 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.PLATINUM UNDERWRITERS HLDGS

780.000 NHHZ Local 39.631500 0.00 15.60 0.52 30,896.451.000000

Base 39.631500 0.00 15.60 0.52 30,896.45
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COMMON STOCK USD1.0G7496G103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRENAISSANCERE HOLDINGS LTD

460.000 NHHY Local 58.576100 0.00 9.20 0.46 26,935.351.000000

Base 58.576100 0.00 9.20 0.46 26,935.35

COMMON STOCK USD1EG7945J104 06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASHSEAGATE TECHNOLOGY

224,300.000 NHDF Local 19.675934 0.00 0.00 0.00 4,413,312.181.000000

Base 19.675934 0.00 0.00 0.00 4,413,312.18

06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASH

20,490.000 NHEU Local 16.883343 0.00 0.00 0.00 345,939.711.000000

Base 16.883343 0.00 0.00 0.00 345,939.71

06 Jul 2010 06 Jul 2010 USD/DTCMERGER NON CASH

12,740.000 NHHY Local 13.014240 0.00 0.00 0.00 165,801.431.000000

Base 13.014240 0.00 0.00 0.00 165,801.43

G7945J104 Total

0.00 0.000.00257,530.000 Local 4,925,053.32

Base 0.00 0.00 0.00 4,925,053.32

COMMON STOCKG7945M107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSEAGATE TECHNOLOGY

1,090.000 NHHY Local 13.258500 0.00 21.80 0.25 14,429.721.000000

Base 13.258500 0.00 21.80 0.25 14,429.72

COMMON STOCK USD.18G81276100 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSIGNET JEWELERS LTD

690.000 NHHY Local 30.566100 0.00 13.80 0.36 21,076.451.000000

Base 30.566100 0.00 13.80 0.36 21,076.45

COMMON STOCK NPVG87210103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUTI WORLDWIDE INC

1,100.000 NHHY Local 14.298300 0.00 22.00 0.27 15,705.861.000000

Base 14.298300 0.00 22.00 0.27 15,705.86
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COMMON STOCKG9319H102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVALIDUS HOLDINGS LTD

590.000 NHHY Local 24.987600 0.00 11.80 0.25 14,730.631.000000

Base 24.987600 0.00 11.80 0.25 14,730.63

07 Sep 2010 10 Sep 2010 USD/DTC 0.04DIRECT ACCESS PARTNERS LLC

11,379.000 NHEZ Local 25.777600 0.00 455.16 4.96 292,863.191.000000

Base 25.777600 0.00 455.16 4.96 292,863.19

08 Sep 2010 13 Sep 2010 USD/DTC 0.04DIRECT ACCESS PARTNERS LLC

11,379.000 NHEZ Local 25.681600 0.00 455.16 4.94 291,770.831.000000

Base 25.681600 0.00 455.16 4.94 291,770.83

09 Sep 2010 14 Sep 2010 USD/DTC 0.04DIRECT ACCESS PARTNERS LLC

11,379.000 NHEZ Local 25.752800 0.00 455.16 4.96 292,580.991.000000

Base 25.752800 0.00 455.16 4.96 292,580.99

14 Sep 2010 17 Sep 2010 USD/DTC 0.04DIRECT ACCESS PARTNERS LLC

11,379.000 NHEZ Local 25.908200 0.00 455.16 4.99 294,349.261.000000

Base 25.908200 0.00 455.16 4.99 294,349.26

G9319H102 Total

1,832.44 20.100.0046,106.000 Local 1,186,294.90

Base 0.00 1,832.44 20.10 1,186,294.90

COMMON STOCK USD1.0G9618E107 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWHITE MOUNTAINS INSURANCE GP

60.000 NHHY Local 331.485000 0.00 1.20 0.34 19,887.561.000000

Base 331.485000 0.00 1.20 0.34 19,887.56

COMMON STOCK USD.01G98290102 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSXL GROUP PLC

590.000 NHDM Local 18.153700 0.00 11.80 0.19 10,698.691.000000

Base 18.153700 0.00 11.80 0.19 10,698.69
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27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,730.000 NHHY Local 18.133500 0.00 54.60 0.84 49,449.021.000000

Base 18.133500 0.00 54.60 0.84 49,449.02

G98290102 Total

66.40 1.030.003,320.000 Local 60,147.71

Base 0.00 66.40 1.03 60,147.71

COMMON STOCKH0023R105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSACE LTD

660.000 NHDM Local 53.319700 0.00 13.20 0.60 35,177.201.000000

Base 53.319700 0.00 13.20 0.60 35,177.20

27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,780.000 NHHY Local 53.301300 0.00 55.60 2.51 148,119.501.000000

Base 53.301300 0.00 55.60 2.51 148,119.50

H0023R105 Total

68.80 3.110.003,440.000 Local 183,296.70

Base 0.00 68.80 3.11 183,296.70

COMMON STOCK USD.2H01301102 04 Aug 2010 09 Aug 2010 USD/DTC 0.02HEEVERS &CO. INC.ALCON INC

265.000 NHEU Local 158.142300 0.00 5.30 0.71 41,901.701.000000

Base 158.142300 0.00 5.30 0.71 41,901.70

COMMON STOCK USD1.H27013103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWEATHERFORD INTL LTD

3,530.000 NHHY Local 15.742800 0.00 70.60 0.94 55,500.541.000000

Base 15.742800 0.00 70.60 0.94 55,500.54

13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,400.000 NHEU Local 16.400700 0.00 48.00 0.67 39,313.011.000000

Base 16.400700 0.00 48.00 0.67 39,313.01
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H27013103 Total

118.60 1.610.005,930.000 Local 94,813.55

Base 0.00 118.60 1.61 94,813.55

COMMON STOCKH2906T109 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGARMIN LTD

840.000 NHHY Local 30.653300 0.00 16.80 0.44 25,731.531.000000

Base 30.653300 0.00 16.80 0.44 25,731.53

COMMON STOCK USD8.3H89128104 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTYCO INTERNATIONAL LTD

4,210.000 NHHY Local 37.095500 0.00 84.20 2.64 156,085.221.000000

Base 37.095500 0.00 84.20 2.64 156,085.22

30 Aug 2010 02 Sep 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,600.000 NHDF Local 38.400000 0.00 56.00 3.64 214,980.361.000000

Base 38.400000 0.00 56.00 3.64 214,980.36

02 Sep 2010 08 Sep 2010 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

121,800.000 NHDF Local 38.484000 0.00 2,436.00 79.22 4,684,835.981.000000

Base 38.484000 0.00 2,436.00 79.22 4,684,835.98

H89128104 Total

2,576.20 85.500.00131,610.000 Local 5,055,901.56

Base 0.00 2,576.20 85.50 5,055,901.56

COMMON STOCK ILS.000M0861T100 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHALVARION LTD

5,197.000 NHHJ Local 1.902800 0.00 51.97 0.17 9,836.711.000000

Base 1.902800 0.00 51.97 0.17 9,836.71

COMMON STOCK ILS.01M15342104 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHAUDIOCODES LTD

5,000.000 NHHJ Local 3.616900 0.00 50.00 0.31 18,034.191.000000

Base 3.616900 0.00 50.00 0.31 18,034.19
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COMMON STOCK USD.01M22465104 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHCHECK POINT SOFTWARE TECH

2,962.000 NHHJ Local 35.048801 0.00 44.43 1.76 103,768.361.000000

Base 35.048801 0.00 44.43 1.76 103,768.36

COMMON STOCK ILS.05M52020100 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHGIVEN IMAGING LTD

548.000 NHHJ Local 17.801500 0.00 8.22 0.17 9,746.831.000000

Base 17.801500 0.00 8.22 0.17 9,746.83

COMMON STOCK USD.14M75253100 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHORBOTECH LTD

3,352.000 NHHJ Local 10.105901 0.00 50.28 0.58 33,824.121.000000

Base 10.105901 0.00 50.28 0.58 33,824.12

COMMON STOCK USD1.0M87245102 28 Sep 2010 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSYNERON MEDICAL LTD

1,401.000 NHHJ Local 9.632500 0.00 14.01 0.23 13,480.891.000000

Base 9.632500 0.00 14.01 0.23 13,480.89

COMMON STOCKN20935206 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCNH GLOBAL N.V.

170.000 NHHY Local 30.952100 0.00 3.40 0.09 5,258.371.000000

Base 30.952100 0.00 3.40 0.09 5,258.37

COMMON STOCK EUR.02N22717107 13 Sep 2010 16 Sep 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCORE LABORATORIES N.V.

700.000 NHEU Local 87.095000 0.00 14.00 1.04 60,951.461.000000

Base 87.095000 0.00 14.00 1.04 60,951.46

COMMON STOCK NPVP31076105 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOPA HOLDINGS SA CLASS A

80.000 NHHY Local 50.138300 0.00 1.60 0.07 4,009.391.000000

Base 50.138300 0.00 1.60 0.07 4,009.39

COMMON STOCK USD.01P8744Y102 30 Aug 2010 02 Sep 2010 USD/DTC 0.02PIPER JAFFRAYSTEINER LEISURE LTD

63.000 NHEX Local 35.920000 0.00 1.26 0.04 2,261.661.000000

Base 35.920000 0.00 1.26 0.04 2,261.66
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COMMON STOCK USD.01V7780T103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSROYAL CARIBBEAN CRUISES LTD

650.000 NHHY Local 28.748500 0.00 13.00 0.32 18,673.211.000000

Base 28.748500 0.00 13.00 0.32 18,673.21

GDRY5217N118 28 Sep 2010 OPEN USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHLARSEN + TOUBRO GDR REG S

10,098.000 NHHJ Local 45.500000 0.00 151.47 0.00 459,307.531.000000

Base 45.500000 0.00 151.47 0.00 459,307.53

COMMON STOCKY8564W103 27 Jul 2010 30 Jul 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTEEKAY CORP

340.000 NHHY Local 28.702600 0.00 6.80 0.17 9,751.911.000000

Base 28.702600 0.00 6.80 0.17 9,751.91

US DOLLAR  Total

0.00Local42,026,317.416

0.00Base

4,431.42

4,431.42

227,228.50

227,228.50

331,314,127.64

331,314,127.64

EQUITY  Total

69,484,093.416
Base 0.00 375,805.48 31,708.93 512,404,723.83

FIXED INCOME
US DOLLAR

6.875%   01 May 201200184AAF2 13 Jul 2010 14 Jul 2010 USD/DTC1 TENDER OFFERTIME WARNER INC

970,000.000 NHFI Local 110.000000 13,522.74 0.00 0.00 1,067,000.001.000000

Base 110.000000 13,522.74 0.00 0.00 1,067,000.00

8.375%   01 Feb 201700430XAC1 17 Aug 2010 23 Aug 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)ACCELLENT INC

1,522,000.000 NHFS Local 100.174500 5,665.22 0.00 0.00 1,524,655.891.000000

Base 100.174500 5,665.22 0.00 0.00 1,524,655.89
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1%   24 Sep 201400499K9H8 23 Aug 2010 23 Aug 2010 USD/BOSPAYDOWNFIRST DATA CORPORATION

30,145.690 NHHL Local 100.000000 0.00 0.00 0.00 30,145.691.000000

Base 100.000000 0.00 0.00 0.00 30,145.69

30 Sep 2010 OPEN USD/BOSPAYDOWN

1,972.600 NHHL Local 100.000000 0.00 0.00 0.00 1,972.601.000000

Base 100.000000 0.00 0.00 0.00 1,972.60

00499K9H8 Total

0.00 0.000.0032,118.290 Local 32,118.29

Base 0.00 0.00 0.00 32,118.29

1%   24 Sep 201400499K9M7 23 Aug 2010 23 Aug 2010 USD/BOSPAYDOWNFIRST DATA CORPORATION

9,644.690 NHHL Local 100.000000 0.00 0.00 0.00 9,644.691.000000

Base 100.000000 0.00 0.00 0.00 9,644.69

30 Sep 2010 OPEN USD/BOSPAYDOWN

631.110 NHHL Local 100.000000 0.00 0.00 0.00 631.111.000000

Base 100.000000 0.00 0.00 0.00 631.11

00499K9M7 Total

0.00 0.000.0010,275.800 Local 10,275.80

Base 0.00 0.00 0.00 10,275.80

1%   05 May 201600799M9G3 30 Sep 2010 OPEN USD/BOSPAYDOWNADVANTAGE SALES + MARKETING

732.150 NHHL Local 100.000000 0.00 0.00 0.00 732.151.000000

Base 100.000000 0.00 0.00 0.00 732.15

8%   15 May 2018016745AK7 04 Aug 2010 11 Aug 2010 USD/DTC7 EXCHANGE OFFER (NON CASH)ALLBRITTON COMMUNICATIONS

798,000.000 NHFS Local 100.000000 16,669.33 0.00 0.00 798,000.001.000000

Base 100.000000 16,669.33 0.00 0.00 798,000.00
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1%   06 Mar 201401699B9Z4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCHARTER COMMUNICATIONS

205.660 NHHL Local 100.000000 0.00 0.00 0.00 205.661.000000

Base 100.000000 0.00 0.00 0.00 205.66

1%   06 Mar 201401699E9Q8 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCHARTER COMMUNICATION

1,251.570 NHHL Local 100.000000 0.00 0.00 0.00 1,251.571.000000

Base 100.000000 0.00 0.00 0.00 1,251.57

1%   18 Sep 201601699F9W2 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCHARTER COMMUNICATIONS

3,330.210 NHHM Local 100.000000 0.00 0.00 0.00 3,330.211.000000

Base 100.000000 0.00 0.00 0.00 3,330.21

1%   06 Sep 201601699F9X0 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCHARTER COMMUNICATIONS OPERATI

1,635.960 NHHL Local 100.000000 0.00 0.00 0.00 1,635.961.000000

Base 100.000000 0.00 0.00 0.00 1,635.96

7.57%   27 Jan 201201861W9R8 16 Sep 2010 16 Sep 2010 USD/BOSPAYDOWNALLIANCE LAUNDRY TERM B

22,325.580 NHHL Local 100.000000 0.00 0.00 0.00 22,325.581.000000

Base 100.000000 0.00 0.00 0.00 22,325.58

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

284,651.160 NHHL Local 100.000003 0.00 0.00 0.00 284,651.171.000000

Base 100.000003 0.00 0.00 0.00 284,651.17

01861W9R8 Total

0.00 0.000.00306,976.740 Local 306,976.75

Base 0.00 0.00 0.00 306,976.75

6.125%   15 Feb 2012020002AN1 27 Aug 2010 31 Aug 2010 USD/DTCJEFFERIES+ CO. - BOND DIVISIONALLSTATE CORP

925,000.000 NHIA Local 107.122000 2,518.06 0.00 0.00 990,878.501.000000

Base 107.122000 2,518.06 0.00 0.00 990,878.50
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8.37%   30 Jan 201302744R9G4 30 Sep 2010 OPEN USD/BOSPAYDOWNAMERICAN MEDIA

3,864.930 NHHM Local 100.000000 0.00 0.00 0.00 3,864.931.000000

Base 100.000000 0.00 0.00 0.00 3,864.93

1%   22 Feb 201603299N9S4 30 Sep 2010 OPEN USD/BOSPAYDOWNSMURFIT STONE CONTAINER

2,866.190 NHHL Local 100.000000 0.00 0.00 0.00 2,866.191.000000

Base 100.000000 0.00 0.00 0.00 2,866.19

11.25%   01 Nov 2014037933AD0 15 Sep 2010 21 Sep 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)APRIA HEALTHCARE GROUP I

3,815,000.000 NHFS Local 97.050000 159,753.13 0.00 0.00 3,702,457.501.000000

Base 97.050000 159,753.13 0.00 0.00 3,702,457.50

1%   26 Jan 201403899F9Y2 30 Sep 2010 OPEN USD/BOSPAYDOWNARAMARK CORPORATION

29,358.950 NHHL Local 100.000000 0.00 0.00 0.00 29,358.951.000000

Base 100.000000 0.00 0.00 0.00 29,358.95

1%   31 Mar 201603899W9X7 30 Sep 2010 OPEN USD/BOSPAYDOWNAQUILEX HOLDINGS LLC

706.770 NHHL Local 100.000000 0.00 0.00 0.00 706.771.000000

Base 100.000000 0.00 0.00 0.00 706.77

1%   19 Apr 201604599P9B1 30 Sep 2010 OPEN USD/BOSPAYDOWNASPECT SOFTWARE

2,810.840 NHHL Local 100.000000 0.00 0.00 0.00 2,810.841.000000

Base 100.000000 0.00 0.00 0.00 2,810.84

0.01%   23 Jul 20140489919L9 07 Jul 2010 07 Jul 2010 USD/BOSPAYDOWNATLAS PIPELINE PARTNERS

10,806.610 NHHM Local 100.000000 0.00 0.00 0.00 10,806.611.000000

Base 100.000000 0.00 0.00 0.00 10,806.61

17 Sep 2010 17 Sep 2010 USD/BOSPAYDOWN

1,139,678.050 NHHM Local 100.000000 0.00 0.00 0.00 1,139,678.061.000000

Base 100.000000 0.00 0.00 0.00 1,139,678.06



Prepared by State StreetPage 1123

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0489919L9 Total

0.00 0.000.001,150,484.660 Local 1,150,484.67

Base 0.00 0.00 0.00 1,150,484.67

1%   01 Sep 201104899A9R6 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNATLANTIC BROADBAND

43.410 NHHL Local 100.000000 0.00 0.00 0.00 43.411.000000

Base 100.000000 0.00 0.00 0.00 43.41

1%   20 Apr 201304999M9S7 12 Jul 2010 12 Jul 2010 USD/BOSPAYDOWNATTACHMATE CORP

15,914.030 NHHM Local 100.000000 0.00 0.00 0.00 15,914.031.000000

Base 100.000000 0.00 0.00 0.00 15,914.03

1%   30 Jun 201405499C9M4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNBICENT POWER

1,375.000 NHHL Local 100.000000 0.00 0.00 0.00 1,375.001.000000

Base 100.000000 0.00 0.00 0.00 1,375.00

3.85%   27 Jul 201205531FAC7 27 Aug 2010 31 Aug 2010 USD/DTCWELLS FARGO SECURITIES, LLCBB+T CORPORATION

500,000.000 NHIA Local 104.598000 1,818.06 0.00 0.00 522,990.001.000000

Base 104.598000 1,818.06 0.00 0.00 522,990.00

1%   31 Mar 201405799C9T6 06 Jul 2010 06 Jul 2010 USD/BOSPAYDOWNBALDOR ELECTRIC COMPANY

9,096.110 NHHL Local 100.000000 0.00 0.00 0.00 9,096.111.000000

Base 100.000000 0.00 0.00 0.00 9,096.11

30 Jul 2010 02 Aug 2010 USD/BOSPAYDOWN

5,457.670 NHHL Local 100.000000 0.00 0.00 0.00 5,457.671.000000

Base 100.000000 0.00 0.00 0.00 5,457.67

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

18,192.220 NHHL Local 100.000000 0.00 0.00 0.00 18,192.221.000000

Base 100.000000 0.00 0.00 0.00 18,192.22
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05799C9T6 Total

0.00 0.000.0032,746.000 Local 32,746.00

Base 0.00 0.00 0.00 32,746.00

1%   01 Jun 201705799F9S1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNBWAY CORPORATION

160.710 NHHM Local 100.000000 0.00 0.00 0.00 160.711.000000

Base 100.000000 0.00 0.00 0.00 160.71

1%   08 May 201405799R9U0 30 Jul 2010 02 Aug 2010 USD/BOSPAYDOWNBAKER TANKS INC

9,841.450 NHHL Local 100.000000 0.00 0.00 0.00 9,841.451.000000

Base 100.000000 0.00 0.00 0.00 9,841.45

2.25%   22 Jan 2013064149A56 27 Aug 2010 31 Aug 2010 USD/DTCBONY MELLON/BMO CAP MKTS GKST INCBANK OF NOVA SCOTIA

1,000,000.000 NHIA Local 102.287000 2,437.50 0.00 0.00 1,022,870.001.000000

Base 102.287000 2,437.50 0.00 0.00 1,022,870.00

1%   11 Aug 201306899X9V2 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNBARRINGTON BROADCASTING

2,413.170 NHHM Local 100.000000 0.00 0.00 0.00 2,413.171.000000

Base 100.000000 0.00 0.00 0.00 2,413.17

1%   09 Apr 201506999P9B2 30 Sep 2010 OPEN USD/BOSPAYDOWNBASS PRO GROUP, LLC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   31 Jul 201509999U9W9 30 Sep 2010 OPEN USD/BOSPAYDOWNBOOZ HAMILTON

1,345.150 NHHL Local 100.000000 0.00 0.00 0.00 1,345.151.000000

Base 100.000000 0.00 0.00 0.00 1,345.15

1%   31 Jul 201509999Y9B7 30 Sep 2010 OPEN USD/BOSPAYDOWNBOOZ ALLEN HAMILTON INC

1,685.150 NHHL Local 100.000000 0.00 0.00 0.00 1,685.151.000000

Base 100.000000 0.00 0.00 0.00 1,685.15
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1%   29 Sep 201312099D9E0 28 Jul 2010 28 Jul 2010 USD/BOSPAYDOWNBROCADE COMMUNICATIONS

2,978.640 NHHM Local 100.000000 0.00 0.00 0.00 2,978.641.000000

Base 100.000000 0.00 0.00 0.00 2,978.64

30 Jul 2010 02 Aug 2010 USD/BOSPAYDOWN

13,383.620 NHHM Local 100.000000 0.00 0.00 0.00 13,383.621.000000

Base 100.000000 0.00 0.00 0.00 13,383.62

12099D9E0 Total

0.00 0.000.0016,362.260 Local 16,362.26

Base 0.00 0.00 0.00 16,362.26

1%   31 Dec 201512399B9P6 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNBUTLER ANIMAL HEALTH SUPPLY

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

1%   06 Apr 201512399S9D6 12 Aug 2010 12 Aug 2010 USD/BOSPAYDOWNCF INDUSTRIES, INC

45,367.470 NHHL Local 100.000000 0.00 0.00 0.00 45,367.471.000000

Base 100.000000 0.00 0.00 0.00 45,367.47

13 Sep 2010 13 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

81,661.450 NHHL Local 100.000000 0.00 0.00 0.00 81,661.451.000000

Base 100.000000 0.00 0.00 0.00 81,661.45

12399S9D6 Total

0.00 0.000.00127,028.920 Local 127,028.92

Base 0.00 0.00 0.00 127,028.92

5.75%   15 Feb 201412572QAD7 05 Aug 2010 10 Aug 2010 USD/DTCFIRST TENNESSEE BANK N A BOND DIVISCME GROUP INC

949,000.000 NHFI Local 112.862000 26,525.87 0.00 0.00 1,071,060.381.000000

Base 112.862000 26,525.87 0.00 0.00 1,071,060.38
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05 Aug 2010 10 Aug 2010 USD/DTCFIRST TENNESSEE BANK N A BOND DIVIS

1,009,000.000 NHHW Local 112.862000 28,202.95 0.00 0.00 1,138,777.581.000000

Base 112.862000 28,202.95 0.00 0.00 1,138,777.58

12572QAD7 Total

0.00 0.0054,728.821,958,000.000 Local 2,209,837.96

Base 54,728.82 0.00 0.00 2,209,837.96

1%   01 Aug 201412999U9U7 30 Aug 2010 01 Sep 2010 USD/BOSPAYDOWNC G JCF CORP

107,329.060 NHHM Local 100.000000 0.00 0.00 0.00 107,329.061.000000

Base 100.000000 0.00 0.00 0.00 107,329.06

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

18,321.930 NHHM Local 100.000000 0.00 0.00 0.00 18,321.931.000000

Base 100.000000 0.00 0.00 0.00 18,321.93

12999U9U7 Total

0.00 0.000.00125,650.990 Local 125,650.99

Base 0.00 0.00 0.00 125,650.99

0.01%   29 Mar 201413199E9M7 23 Jul 2010 23 Jul 2010 USD/BOSPAYDOWNCALPINE CORPORATION

270,500.500 NHHL Local 100.000000 0.00 0.00 0.00 270,500.501.000000

Base 100.000000 0.00 0.00 0.00 270,500.50

5.685%   29 Mar 201413199P9M2 23 Jul 2010 23 Jul 2010 USD/BOSPAYDOWNCALPINE CORPORATION

232,850.390 NHHM Local 100.000000 0.00 0.00 0.00 232,850.391.000000

Base 100.000000 0.00 0.00 0.00 232,850.39

0.01%   10 Jul 201413899A9Z9 18 May 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTCANWEST MEDIAWORKS LIMITED

-112,878.320 NHHL Local 96.799996 0.00 0.00 0.00 -109,266.211.000000

Base 96.799996 0.00 0.00 0.00 -109,266.21
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14 Jul 2010 14 Jul 2010 USD/BOSPAYDOWN

492,481.220 NHHL Local 99.999995 0.00 0.00 0.00 492,481.201.000000

Base 99.999995 0.00 0.00 0.00 492,481.20

13899A9Z9 Total

0.00 0.000.00379,602.900 Local 383,214.99

Base 0.00 0.00 0.00 383,214.99

1%   14 Dec 201213999E9W7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCAPITAL AUTOMATIVE REIT

3,104.510 NHHL Local 100.000000 0.00 0.00 0.00 3,104.511.000000

Base 100.000000 0.00 0.00 0.00 3,104.51

1%   30 Apr 201314199F9G5 30 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTCARESTREAM HEALTH HOLDINGSINC

500,000.030 NHHM Local 96.999994 0.00 0.00 0.00 485,000.001.000000

Base 96.999994 0.00 0.00 0.00 485,000.00

1%   24 Oct 201414299C9D8 30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWNDEX MEDIA

34,331.170 NHHM Local 100.000000 0.00 0.00 0.00 34,331.171.000000

Base 100.000000 0.00 0.00 0.00 34,331.17

31 Aug 2010 01 Sep 2010 USD/BOSPAYDOWN

13,732.470 NHHM Local 100.000000 0.00 0.00 0.00 13,732.471.000000

Base 100.000000 0.00 0.00 0.00 13,732.47

30 Sep 2010 OPEN USD/BOSPAYDOWN

11,782.400 NHHM Local 100.000000 0.00 0.00 0.00 11,782.401.000000

Base 100.000000 0.00 0.00 0.00 11,782.40

14299C9D8 Total

0.00 0.000.0059,846.040 Local 59,846.04

Base 0.00 0.00 0.00 59,846.04



Prepared by State StreetPage 1128

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

7.125%   01 Mar 2014147446AM0 28 Jul 2010 28 Jul 2010 USD/DTCCALLED BONDSCASE NEW HOLLAND INC

300,000.000 NHFS Local 103.563000 8,728.12 0.00 0.00 310,689.001.000000

Base 103.563000 8,728.12 0.00 0.00 310,689.00

1%   30 Aug 20121501859A6 29 Jul 2010 29 Jul 2010 USD/BOSPAYDOWNCEDAR FAIR LP

151,690.310 NHHL Local 100.000013 0.00 0.00 0.00 151,690.331.000000

Base 100.000013 0.00 0.00 0.00 151,690.33

1%   30 Aug 201415099K9B3 29 Jul 2010 29 Jul 2010 USD/BOSPAYDOWNCEDAR FAIR LP

659,552.640 NHHL Local 100.000003 0.00 0.00 0.00 659,552.661.000000

Base 100.000003 0.00 0.00 0.00 659,552.66

1%   17 Feb 201415099K9D9 29 Jul 2010 29 Jul 2010 USD/BOSPAYDOWNCEDAR FAIR LLP

190,990.520 NHHL Local 100.000000 0.00 0.00 0.00 190,990.521.000000

Base 100.000000 0.00 0.00 0.00 190,990.52

1%   15 Dec 201615099R9C6 30 Sep 2010 OPEN USD/BOSPAYDOWNCEDAR FAIR

4,246.280 NHHL Local 100.000000 0.00 0.00 0.00 4,246.281.000000

Base 100.000000 0.00 0.00 0.00 4,246.28

30 Sep 2010 OPEN USD/BOSPAYDOWN

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00

15099R9C6 Total

0.00 0.000.005,496.280 Local 5,496.28

Base 0.00 0.00 0.00 5,496.28

1%   04 Jul 20141519999H4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCENGAGE LEARNING ACQUISITIONS

2,503.130 NHHL Local 100.000000 0.00 0.00 0.00 2,503.131.000000

Base 100.000000 0.00 0.00 0.00 2,503.13



Prepared by State StreetPage 1129

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   31 Dec 201215299M9B7 02 Jul 2010 02 Jul 2010 USD/BOSPAYDOWNCENTERPLATE VOLUME SVS AMERICA

11,534.540 NHHL Local 100.000000 0.00 0.00 0.00 11,534.541.000000

Base 100.000000 0.00 0.00 0.00 11,534.54

29 Jul 2010 29 Jul 2010 USD/BOSPAYDOWN

1,772.330 NHHL Local 100.000000 0.00 0.00 0.00 1,772.331.000000

Base 100.000000 0.00 0.00 0.00 1,772.33

17 Sep 2010 17 Sep 2010 USD/BOSPAYDOWN

667,047.560 NHHL Local 100.000000 0.00 0.00 0.00 667,047.561.000000

Base 100.000000 0.00 0.00 0.00 667,047.56

15299M9B7 Total

0.00 0.000.00680,354.430 Local 680,354.43

Base 0.00 0.00 0.00 680,354.43

1%   05 Nov 201315699K9M3 30 Sep 2010 USD/BOSPAYDOWNCEQUEL COMMUNICATIONS

749,999.970 NHHM Local 97.625001 0.00 0.00 0.00 732,187.481.000000

Base 97.625001 0.00 0.00 0.00 732,187.48

1%   17 Feb 201217099B9W3 29 Jul 2010 29 Jul 2010 USD/BOSPAYDOWNCEDAR FAIR

38,313.500 NHHL Local 100.000052 0.00 0.00 0.00 38,313.521.000000

Base 100.000052 0.00 0.00 0.00 38,313.52

1%   10 Jun 20171719989G4 30 Sep 2010 OPEN USD/BOSPAYDOWNCINCINNATI BELL INC

1,688.720 NHHL Local 100.000000 0.00 0.00 0.00 1,688.721.000000

Base 100.000000 0.00 0.00 0.00 1,688.72

30 Sep 2010 OPEN USD/BOSPAYDOWN

2,501.570 NHHM Local 100.000000 0.00 0.00 0.00 2,501.571.000000

Base 100.000000 0.00 0.00 0.00 2,501.57
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1719989G4 Total

0.00 0.000.004,190.290 Local 4,190.29

Base 0.00 0.00 0.00 4,190.29

6.5%   19 Aug 2013172967EU1 27 Aug 2010 31 Aug 2010 USD/DTCJEFFERIES+ CO. - BOND DIVISIONCITIGROUP INC

2,045,000.000 NHIA Local 109.365000 4,430.83 0.00 0.00 2,236,514.251.000000

Base 109.365000 4,430.83 0.00 0.00 2,236,514.25

1%   29 Apr 201617299P9T7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCINEMARK USA, INC.

3,718.290 NHHL Local 100.000000 0.00 0.00 0.00 3,718.291.000000

Base 100.000000 0.00 0.00 0.00 3,718.29

1%   12 Mar 201318099W9G0 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCLARKE AMERICAN

2,565.620 NHHM Local 100.000000 0.00 0.00 0.00 2,565.621.000000

Base 100.000000 0.00 0.00 0.00 2,565.62

7.625%   15 Aug 2016184496AF4 08 Jul 2010 13 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCLEAN HARBORS INC

43,000.000 NHFS Local 103.250000 1,347.93 0.00 0.00 44,397.501.000000

Base 103.250000 1,347.93 0.00 0.00 44,397.50

08 Jul 2010 13 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

339,000.000 NHFS Local 103.125000 10,626.71 0.00 0.00 349,593.751.000000

Base 103.125000 10,626.71 0.00 0.00 349,593.75

184496AF4 Total

0.00 0.0011,974.64382,000.000 Local 393,991.25

Base 11,974.64 0.00 0.00 393,991.25

9.25%   15 Dec 201718451QAA6 19 Aug 2010 25 Aug 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)CLEAR CHANNEL WORLDWIDE

74,000.000 NHFS Local 100.000000 1,216.89 0.00 0.00 74,000.001.000000

Base 100.000000 1,216.89 0.00 0.00 74,000.00
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9.25%   15 Dec 201718451QAB4 19 Aug 2010 25 Aug 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)CLEAR CHANNEL WORLDWIDE

1,217,000.000 NHFS Local 102.272801 20,012.89 0.00 0.00 1,244,660.001.000000

Base 102.272801 20,012.89 0.00 0.00 1,244,660.00

8.5%   15 Dec 201918911MAB7 23 Sep 2010 27 Sep 2010 USD/DTC4 EXCHANGE OFFER (NON CASH)CLOUD PEAK ENRGY RES/FIN

2,025,000.000 NHFS Local 99.481659 46,856.25 0.00 0.00 2,014,503.601.000000

Base 99.481659 46,856.25 0.00 0.00 2,014,503.60

5.4%   15 Dec 2011202795HP8 27 Aug 2010 31 Aug 2010 USD/DTCWELLS FARGO SECURITIES, LLCCOMMONWEALTH EDISON CO

790,000.000 NHIA Local 105.356000 9,006.00 0.00 0.00 832,312.401.000000

Base 105.356000 9,006.00 0.00 0.00 832,312.40

1%   25 Jul 201420399B9B0 30 Sep 2010 OPEN USD/BOSPAYDOWNCOMMUNITY HEALTH SYSTEMS

1,305.680 NHHM Local 100.000000 0.00 0.00 0.00 1,305.681.000000

Base 100.000000 0.00 0.00 0.00 1,305.68

10.25%   15 Dec 201520588YAC7 13 Aug 2010 18 Aug 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCONNACHER OIL + GAS LTD

254,000.000 NHFS Local 100.250000 4,556.13 0.00 0.00 254,635.001.000000

Base 100.250000 4,556.13 0.00 0.00 254,635.00

17 Aug 2010 20 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

1,385,000.000 NHFS Local 100.250000 25,632.12 0.00 0.00 1,388,462.501.000000

Base 100.250000 25,632.12 0.00 0.00 1,388,462.50

17 Aug 2010 20 Aug 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

887,000.000 NHFS Local 100.250000 16,415.66 0.00 0.00 889,217.501.000000

Base 100.250000 16,415.66 0.00 0.00 889,217.50

20588YAC7 Total

0.00 0.0046,603.912,526,000.000 Local 2,532,315.00

Base 46,603.91 0.00 0.00 2,532,315.00
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1%   31 Dec 201420899C9H0 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCONSOLIDATED CONTAINER COMPANY

1,278.770 NHHM Local 100.000000 0.00 0.00 0.00 1,278.771.000000

Base 100.000000 0.00 0.00 0.00 1,278.77

1%   15 May 201422399A9E2 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCRISTAL INORGANIC CHEMICALS US

3,164.560 NHHM Local 100.000000 0.00 0.00 0.00 3,164.561.000000

Base 100.000000 0.00 0.00 0.00 3,164.56

9%   15 Jan 2015228227AZ7 02 Aug 2010 05 Aug 2010 USD/DTCKNIGHT LIBERTAS LLCCROWN CASTLE INTL CORP

1,086,000.000 NHFS Local 109.750000 5,430.00 0.00 0.00 1,191,885.001.000000

Base 109.750000 5,430.00 0.00 0.00 1,191,885.00

09 Aug 2010 12 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

2,197,000.000 NHFS Local 109.250000 14,829.75 0.00 0.00 2,400,222.501.000000

Base 109.250000 14,829.75 0.00 0.00 2,400,222.50

228227AZ7 Total

0.00 0.0020,259.753,283,000.000 Local 3,592,107.50

Base 20,259.75 0.00 0.00 3,592,107.50

5.37625%   06 Mar 2022899D9G6 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCROWN CASTLE OPERATING CO

3,013.880 NHHL Local 100.000000 0.00 0.00 0.00 3,013.881.000000

Base 100.000000 0.00 0.00 0.00 3,013.88

1%   13 May 201423399U0P0 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNDJO FINANCE

2,785.820 NHHL Local 100.000000 0.00 0.00 0.00 2,785.821.000000

Base 100.000000 0.00 0.00 0.00 2,785.82

6.625%   15 Mar 201323918KAE8 11 Aug 2010 13 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCDAVITA INC

1,636,000.000 NHFS Local 100.750000 44,558.28 0.00 0.00 1,648,270.001.000000

Base 100.750000 44,558.28 0.00 0.00 1,648,270.00
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1%   05 Nov 201223999E9J5 02 Sep 2010 02 Sep 2010 USD/BOSPAYDOWNDAYCO PRODUCTS, LLC

11,180.870 NHHL Local 100.000000 0.00 0.00 0.00 11,180.871.000000

Base 100.000000 0.00 0.00 0.00 11,180.87

1%   30 Apr 20142499969W1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNDELTA AIR LINES

3,180.660 NHHM Local 100.000000 0.00 0.00 0.00 3,180.661.000000

Base 100.000000 0.00 0.00 0.00 3,180.66

1%   17 Feb 201624999D9Y2 05 Aug 2010 05 Aug 2010 USD/BOSPAYDOWNSIX FLAGS THEME PARKS, INC.

37,162.690 NHHL Local 100.000000 0.00 0.00 0.00 37,162.691.000000

Base 100.000000 0.00 0.00 0.00 37,162.69

1%   23 Nov 201624999S9R4 30 Sep 2010 USD/BOSPAYDOWNLAS VEGAS SANDS LLC

2,639.090 NHHM Local 100.000000 0.00 0.00 0.00 2,639.091.000000

Base 100.000000 0.00 0.00 0.00 2,639.09

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-2,639.090 NHHM Local 100.000000 0.00 0.00 0.00 -2,639.091.000000

Base 100.000000 0.00 0.00 0.00 -2,639.09

30 Sep 2010 USD/BOSPAYDOWN

1,658.790 NHHL Local 100.000000 0.00 0.00 0.00 1,658.791.000000

Base 100.000000 0.00 0.00 0.00 1,658.79

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

2,630.320 NHHM Local 100.000000 0.00 0.00 0.00 2,630.321.000000

Base 100.000000 0.00 0.00 0.00 2,630.32

24999S9R4 Total

0.00 0.000.004,289.110 Local 4,289.11

Base 0.00 0.00 0.00 4,289.11
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5.125%   30 Jan 201225243YAK5 27 Aug 2010 31 Aug 2010 USD/DTCJEFFERIES+ CO. - BOND DIVISIONDIAGEO CAP PLC

900,000.000 NHIA Local 105.573000 3,843.75 0.00 0.00 950,157.001.000000

Base 105.573000 3,843.75 0.00 0.00 950,157.00

1%   11 May 201325299Z9Q4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNDELUXE ENTERTAINMNENT

55,091.680 NHHM Local 100.000000 0.00 0.00 0.00 55,091.681.000000

Base 100.000000 0.00 0.00 0.00 55,091.68

1%   11 May 201325499P9F8 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNDELUXE ENTERTAINMENT

2,685.480 NHHM Local 100.000000 0.00 0.00 0.00 2,685.481.000000

Base 100.000000 0.00 0.00 0.00 2,685.48

30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

189,449.020 NHHM Local 100.000000 0.00 0.00 0.00 189,449.021.000000

Base 100.000000 0.00 0.00 0.00 189,449.02

25499P9F8 Total

0.00 0.000.00192,134.500 Local 192,134.50

Base 0.00 0.00 0.00 192,134.50

1%   24 Oct 201425799D9U9 30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWNR.H. DONNELLEY INC.

25,746.410 NHHM Local 100.000000 0.00 0.00 0.00 25,746.411.000000

Base 100.000000 0.00 0.00 0.00 25,746.41

31 Aug 2010 31 Aug 2010 USD/BOSPAYDOWN

8,627.130 NHHM Local 100.000000 0.00 0.00 0.00 8,627.131.000000

Base 100.000000 0.00 0.00 0.00 8,627.13

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

16,617.600 NHHM Local 100.000000 0.00 0.00 0.00 16,617.601.000000

Base 100.000000 0.00 0.00 0.00 16,617.60
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25799D9U9 Total

0.00 0.000.0050,991.140 Local 50,991.14

Base 0.00 0.00 0.00 50,991.14

4.85%   15 Aug 2012260543BZ5 27 Aug 2010 31 Aug 2010 USD/DTCJEFFERIES+ CO. - BOND DIVISIONDOW CHEM CO

750,000.000 NHIA Local 105.511000 1,616.67 0.00 0.00 791,332.501.000000

Base 105.511000 1,616.67 0.00 0.00 791,332.50

1%   07 Jun 201326658Q9A2 13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWNDURATEK INC

512,451.930 NHHM Local 99.999994 0.00 0.00 0.00 512,451.901.000000

Base 99.999994 0.00 0.00 0.00 512,451.90

1%   02 Nov 20122669999B9 02 Jul 2010 02 Jul 2010 USD/BOSPAYDOWNDUNE ENTERTAINMENT LLC

83,474.550 NHHM Local 100.000000 0.00 0.00 0.00 83,474.551.000000

Base 100.000000 0.00 0.00 0.00 83,474.55

31 Jul 2010 USD/BOSPAYDOWN

35,534.070 NHHM Local 100.000000 0.00 0.00 0.00 35,534.071.000000

Base 100.000000 0.00 0.00 0.00 35,534.07

31 Jul 2010 CANCEL USD/BOSPAYDOWN

-35,534.070 NHHM Local 100.000000 0.00 0.00 0.00 -35,534.071.000000

Base 100.000000 0.00 0.00 0.00 -35,534.07

03 Aug 2010 03 Aug 2010 USD/BOSPAYDOWN

35,534.070 NHHM Local 100.000000 0.00 0.00 0.00 35,534.071.000000

Base 100.000000 0.00 0.00 0.00 35,534.07

02 Sep 2010 02 Sep 2010 USD/BOSPAYDOWN

86,606.650 NHHM Local 100.000000 0.00 0.00 0.00 86,606.651.000000

Base 100.000000 0.00 0.00 0.00 86,606.65
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2669999B9 Total

0.00 0.000.00205,615.270 Local 205,615.27

Base 0.00 0.00 0.00 205,615.27

7.5%   15 Jun 2013281023AN1 26 Jul 2010 29 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLCEDISON MISSION ENERGY

1,130,000.000 NHFS Local 83.000000 10,358.33 0.00 0.00 937,900.001.000000

Base 83.000000 10,358.33 0.00 0.00 937,900.00

7%   15 May 2017281023AU5 23 Jul 2010 27 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLCEDISON MISSION ENERGY

437,000.000 NHFS Local 65.000000 6,118.00 0.00 0.00 284,050.001.000000

Base 65.000000 6,118.00 0.00 0.00 284,050.00

23 Jul 2010 27 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

539,000.000 NHFS Local 65.250000 7,546.00 0.00 0.00 351,697.501.000000

Base 65.250000 7,546.00 0.00 0.00 351,697.50

281023AU5 Total

0.00 0.0013,664.00976,000.000 Local 635,747.50

Base 13,664.00 0.00 0.00 635,747.50

7.125%   15 Aug 2010291011AM6 15 Aug 2010 16 Aug 2010 USD/DTC1 MATURITYEMERSON ELEC CO

2,110,000.000 NHFI Local 100.000000 0.00 0.00 0.00 2,110,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,110,000.00

1%   07 Jun 20132929169B1 13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWNENERGY SOLUTIONS INC

142,237.980 NHHL Local 99.999985 0.00 0.00 0.00 142,237.961.000000

Base 99.999985 0.00 0.00 0.00 142,237.96

1%   07 Jun 20132929169P0 13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWNENERGY SOLUTIONS INC

68,242.250 NHHL Local 100.000000 0.00 0.00 0.00 68,242.251.000000

Base 100.000000 0.00 0.00 0.00 68,242.25
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30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

4,277.450 NHHL Local 100.000000 0.00 0.00 0.00 4,277.451.000000

Base 100.000000 0.00 0.00 0.00 4,277.45

2929169P0 Total

0.00 0.000.0072,519.700 Local 72,519.70

Base 0.00 0.00 0.00 72,519.70

1%   07 Jun 201329299B9W6 13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWNENERGY SOLUTIONS

1,068,108.410 NHHM Local 100.000001 0.00 0.00 0.00 1,068,108.431.000000

Base 100.000001 0.00 0.00 0.00 1,068,108.43

1%   07 Jun 201329399N9E9 13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWNENERGY SOLUTIONS LLC

1,182,762.850 NHHL Local 100.000000 0.00 0.00 0.00 1,182,762.851.000000

Base 100.000000 0.00 0.00 0.00 1,182,762.85

13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWN

79,859.350 NHHM Local 100.000000 0.00 0.00 0.00 79,859.351.000000

Base 100.000000 0.00 0.00 0.00 79,859.35

29399N9E9 Total

0.00 0.000.001,262,622.200 Local 1,262,622.20

Base 0.00 0.00 0.00 1,262,622.20

1%   07 Jun 201129799K9X9 13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWNENERGY SOLUTIONS INC

10,634.720 NHHL Local 100.000000 0.00 0.00 0.00 10,634.721.000000

Base 100.000000 0.00 0.00 0.00 10,634.72

1%   26 Jun 20133049909N6 30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWNFAIRCHILD SEMICONDUCTOR CORP

292,933.470 NHHL Local 100.000006 0.00 0.00 0.00 292,933.491.000000

Base 100.000006 0.00 0.00 0.00 292,933.49
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1%   27 Dec 201430999R9X0 30 Sep 2010 OPEN USD/BOSPAYDOWNFEDERAL MOGUL CORPORATION

1,063.760 NHHL Local 100.000000 0.00 0.00 0.00 1,063.761.000000

Base 100.000000 0.00 0.00 0.00 1,063.76

1%   27 Dec 201531099M9A8 30 Sep 2010 OPEN USD/BOSPAYDOWNFEDERAL MOGUL CORPORATION

211.190 NHHL Local 100.000000 0.00 0.00 0.00 211.191.000000

Base 100.000000 0.00 0.00 0.00 211.19

4.5%   01 Aug 20183128H6UG7 09 Aug 2010 USD/FEDGOLDMAN SACHS + COFED HM LN PC POOL E98683

7,409,416.000 NHHW Local 107.093757 10,187.95 0.00 0.00 7,935,021.991.000000

7,409,416.000 Base 107.093757 10,187.95 0.00 0.00 7,935,021.99

09 Aug 2010 CANCEL USD/FEDGOLDMAN SACHS + CO

-7,409,416.000 NHHW Local 107.093757 -10,187.95 0.00 0.00 -7,935,021.991.000000

-7,409,416.000 Base 107.093757 -10,187.95 0.00 0.00 -7,935,021.99

09 Aug 2010 12 Aug 2010 USD/FEDGOLDMAN SACHS + CO

7,409,416.000 NHHW Local 107.093757 10,187.95 0.00 0.00 7,935,021.991.000000

26,100,000.000 Base 107.093757 10,187.95 0.00 0.00 7,935,021.99

3128H6UG7 Total

0.00 0.0010,187.957,409,416.000 Local 7,935,021.99

26,100,000.000 Base 10,187.95 0.00 0.00 7,935,021.99

4.5%   01 Oct 20243128PQCX7 09 Aug 2010 USD/FEDFIRST TENNESSEE BANK N A BOND DIVISFED HM LN PC POOL J10986

19,783,214.000 NHHW Local 106.171875 27,201.92 0.00 0.00 21,004,209.261.000000

19,783,214.000 Base 106.171875 27,201.92 0.00 0.00 21,004,209.26

09 Aug 2010 CANCEL USD/FEDFIRST TENNESSEE BANK N A BOND DIVIS

-19,783,214.000 NHHW Local 106.171875 -27,201.92 0.00 0.00 -21,004,209.261.000000

-19,783,214.000 Base 106.171875 -27,201.92 0.00 0.00 -21,004,209.26
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09 Aug 2010 12 Aug 2010 USD/FEDFIRST TENNESSEE BANK N A BOND DIVIS

19,783,214.000 NHHW Local 106.171875 27,201.92 0.00 0.00 21,004,209.261.000000

23,000,000.000 Base 106.171875 27,201.92 0.00 0.00 21,004,209.26

3128PQCX7 Total

0.00 0.0027,201.9219,783,214.000 Local 21,004,209.26

23,000,000.000 Base 27,201.92 0.00 0.00 21,004,209.26

3.625%   25 Aug 20143128X9CB4 25 Aug 2010 25 Aug 2010 USD/FEDREDEMPTIONFREDDIE MAC

7,000,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 7,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 7,000,000.00

4.5%   01 May 2019312966VK7 09 Aug 2010 USD/FEDGOLDMAN SACHS + COFED HM LN PC POOL B14218

4,343,597.000 NHHW Local 106.968757 5,972.45 0.00 0.00 4,646,291.741.000000

4,343,597.000 Base 106.968757 5,972.45 0.00 0.00 4,646,291.74

09 Aug 2010 CANCEL USD/FEDGOLDMAN SACHS + CO

-4,343,597.000 NHHW Local 106.968757 -5,972.45 0.00 0.00 -4,646,291.741.000000

-4,343,597.000 Base 106.968757 -5,972.45 0.00 0.00 -4,646,291.74

09 Aug 2010 12 Aug 2010 USD/FEDGOLDMAN SACHS + CO

4,343,597.000 NHHW Local 106.968757 5,972.45 0.00 0.00 4,646,291.741.000000

12,054,927.000 Base 106.968757 5,972.45 0.00 0.00 4,646,291.74

312966VK7 Total

0.00 0.005,972.454,343,597.000 Local 4,646,291.74

12,054,927.000 Base 5,972.45 0.00 0.00 4,646,291.74

5%   01 Jan 2020312970PE0 17 Aug 2010 20 Aug 2010 USD/FEDUBS FINANCIAL SERVICES INCFED HM LN PC POOL B17621

359,139.850 NHFJ Local 106.843749 947.73 0.00 0.00 383,718.481.000000

1,100,000.000 Base 106.843749 947.73 0.00 0.00 383,718.48
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1.875%   07 Dec 201231331G2R9 03 Aug 2010 04 Aug 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL FARM CREDIT BANK

3,000,000.000 NHIA Local 102.387400 8,906.25 0.00 0.00 3,071,622.001.000000

Base 102.387400 8,906.25 0.00 0.00 3,071,622.00

4.5%   17 Oct 201231331X3S9 14 Jul 2010 16 Jul 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL FARM CR BKS

1,000,000.000 NHIA Local 107.932000 11,125.00 0.00 0.00 1,079,320.001.000000

Base 107.932000 11,125.00 0.00 0.00 1,079,320.00

03 Aug 2010 04 Aug 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

5,000,000.000 NHIA Local 108.155600 66,875.00 0.00 0.00 5,407,780.001.000000

Base 108.155600 66,875.00 0.00 0.00 5,407,780.00

31331X3S9 Total

0.00 0.0078,000.006,000,000.000 Local 6,487,100.00

Base 78,000.00 0.00 0.00 6,487,100.00

3.5%   03 Oct 201131331Y3P3 03 Aug 2010 04 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL FARM CREDIT BANK

3,000,000.000 NHIA Local 103.469000 35,291.67 0.00 0.00 3,104,070.001.000000

Base 103.469000 35,291.67 0.00 0.00 3,104,070.00

5.75%   15 May 20123133MNVV0 14 Jul 2010 16 Jul 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LN BKS

6,000,000.000 NHIA Local 109.124000 58,458.33 0.00 0.00 6,547,440.001.000000

Base 109.124000 58,458.33 0.00 0.00 6,547,440.00

5.25%   18 Jun 20143133X7FK5 13 Sep 2010 16 Sep 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LN BKS

10,000,000.000 NHHW Local 114.529000 128,333.33 0.00 0.00 11,452,900.001.000000

Base 114.529000 128,333.33 0.00 0.00 11,452,900.00

5.375%   18 May 20163133XFJF4 11 Aug 2010 16 Aug 2010 USD/FEDDEUTSCHE BANK SECURITIES INCFEDERAL HOME LN BKS

7,600,000.000 NHFI Local 118.798000 99,855.56 0.00 0.00 9,028,648.001.000000

Base 118.798000 99,855.56 0.00 0.00 9,028,648.00
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5.375%   19 Aug 20113133XGDD3 27 Aug 2010 USD/DTCLOOP CAPITAL MARKETS INCFED HOME LN BANK

2,000,000.000 NHIA Local 104.829000 3,583.33 0.00 0.00 2,096,580.001.000000

Base 104.829000 3,583.33 0.00 0.00 2,096,580.00

27 Aug 2010 CANCEL USD/DTCLOOP CAPITAL MARKETS INC

-2,000,000.000 NHIA Local 104.829000 -3,583.33 0.00 0.00 -2,096,580.001.000000

Base 104.829000 -3,583.33 0.00 0.00 -2,096,580.00

27 Aug 2010 31 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

2,000,000.000 NHIA Local 104.829000 3,583.33 0.00 0.00 2,096,580.001.000000

Base 104.829000 3,583.33 0.00 0.00 2,096,580.00

3133XGDD3 Total

0.00 0.003,583.332,000,000.000 Local 2,096,580.00

Base 3,583.33 0.00 0.00 2,096,580.00

5%   13 Oct 20113133XH2V3 03 Aug 2010 04 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LN BANK

2,500,000.000 NHIA Local 105.249997 38,541.67 0.00 0.00 2,631,249.931.000000

Base 105.249997 38,541.67 0.00 0.00 2,631,249.93

4%   06 Sep 20133133XRX88 20 Jul 2010 23 Jul 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LOAN BANK

15,000,000.000 NHFI Local 108.768000 228,333.33 0.00 0.00 16,315,200.001.000000

Base 108.768000 228,333.33 0.00 0.00 16,315,200.00

11 Aug 2010 16 Aug 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

9,500,000.000 NHHW Local 109.338000 168,888.89 0.00 0.00 10,387,110.001.000000

Base 109.338000 168,888.89 0.00 0.00 10,387,110.00

3133XRX88 Total

0.00 0.00397,222.2224,500,000.000 Local 26,702,310.00

Base 397,222.22 0.00 0.00 26,702,310.00
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1.625%   26 Sep 20123133XUUJ0 16 Jul 2010 21 Jul 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LOAN BANK

10,805,000.000 NHHW Local 101.729000 56,088.45 0.00 0.00 10,991,818.451.000000

Base 101.729000 56,088.45 0.00 0.00 10,991,818.45

6.875%   15 Sep 20103134A35H5 22 Jul 2010 26 Jul 2010 USD/FEDCREDIT SUISSE SECURITIES (USA) LLCFEDERAL HOME LN MTG CORP

250,000.000 NHIA Local 100.903504 6,254.34 0.00 0.00 252,258.761.000000

Base 100.903504 6,254.34 0.00 0.00 252,258.76

27 Aug 2010 31 Aug 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

1,750,000.000 NHIA Local 100.258000 55,477.43 0.00 0.00 1,754,515.001.000000

Base 100.258000 55,477.43 0.00 0.00 1,754,515.00

3134A35H5 Total

0.00 0.0061,731.772,000,000.000 Local 2,006,773.76

Base 61,731.77 0.00 0.00 2,006,773.76

5.75%   15 Jan 20123134A4JT2 03 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LN MTG CORP

2,500,000.000 NHIA Local 105.249997 38,541.67 0.00 0.00 2,631,249.931.000000

Base 105.249997 38,541.67 0.00 0.00 2,631,249.93

03 Aug 2010 CANCEL USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

-2,500,000.000 NHIA Local 105.249997 -38,541.67 0.00 0.00 -2,631,249.931.000000

Base 105.249997 -38,541.67 0.00 0.00 -2,631,249.93

03 Aug 2010 04 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

4,500,000.000 NHIA Local 107.572000 13,656.25 0.00 0.00 4,840,740.001.000000

Base 107.572000 13,656.25 0.00 0.00 4,840,740.00

3134A4JT2 Total

0.00 0.0013,656.254,500,000.000 Local 4,840,740.00

Base 13,656.25 0.00 0.00 4,840,740.00
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5.125%   15 Jul 20123134A4QD9 27 Aug 2010 31 Aug 2010 USD/FEDLOOP CAPITAL MARKETS INCFEDERAL HOME LN MTG CORP

4,500,000.000 NHIA Local 108.197000 29,468.75 0.00 0.00 4,868,865.001.000000

Base 108.197000 29,468.75 0.00 0.00 4,868,865.00

4.75%   17 Nov 20153134A4VG6 13 Sep 2010 16 Sep 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LN MTG CORP

5,000,000.000 NHHW Local 114.226000 78,506.94 0.00 0.00 5,711,300.001.000000

Base 114.226000 78,506.94 0.00 0.00 5,711,300.00

1.1%   27 Dec 20123134G1LD4 27 Aug 2010 31 Aug 2010 USD/FEDFORTIS INVESTMENT SERIVCES LLCFREDDIE MAC

3,000,000.000 NHIA Local 100.523000 5,683.33 0.00 0.00 3,015,690.001.000000

Base 100.523000 5,683.33 0.00 0.00 3,015,690.00

6.625%   15 Nov 201031359MGJ6 27 Aug 2010 31 Aug 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL NATL MTG ASSN

2,000,000.000 NHIA Local 101.312000 39,013.89 0.00 0.00 2,026,240.001.000000

Base 101.312000 39,013.89 0.00 0.00 2,026,240.00

5.5%   15 Mar 201131359MHK2 27 Aug 2010 31 Aug 2010 USD/FEDMR BEAL &COMPANYFEDERAL NATL MTG ASSN

2,500,000.000 NHIA Local 102.818000 63,402.78 0.00 0.00 2,570,450.001.000000

Base 102.818000 63,402.78 0.00 0.00 2,570,450.00

4.375%   15 Sep 201231359MPF4 03 Aug 2010 04 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL NATL MTG ASSN

2,000,000.000 NHIA Local 107.604999 33,784.72 0.00 0.00 2,152,099.981.000000

Base 107.604999 33,784.72 0.00 0.00 2,152,099.98

27 Aug 2010 31 Aug 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

3,000,000.000 NHIA Local 107.357000 60,520.83 0.00 0.00 3,220,710.001.000000

Base 107.357000 60,520.83 0.00 0.00 3,220,710.00

31359MPF4 Total

0.00 0.0094,305.555,000,000.000 Local 5,372,809.98

Base 94,305.55 0.00 0.00 5,372,809.98
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5%   15 Oct 201131359MZ30 27 Aug 2010 31 Aug 2010 USD/FEDMR BEAL &COMPANYFEDERAL NATL MTG ASSN

2,000,000.000 NHIA Local 105.160000 37,777.78 0.00 0.00 2,103,200.001.000000

Base 105.160000 37,777.78 0.00 0.00 2,103,200.00

5.25%   18 Jul 20113137EAAF6 27 Aug 2010 31 Aug 2010 USD/FEDFORTIS SECURITIES LLCFEDERAL HOME LN MTG CORP

3,000,000.000 NHIA Local 104.309000 18,812.50 0.00 0.00 3,129,270.001.000000

Base 104.309000 18,812.50 0.00 0.00 3,129,270.00

2.125%   23 Mar 20123137EABY4 03 Aug 2010 04 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LN MTG CORP

5,500,000.000 NHIA Local 102.492000 42,529.51 0.00 0.00 5,637,060.001.000000

Base 102.492000 42,529.51 0.00 0.00 5,637,060.00

1.125%   15 Dec 20113137EACF4 20 Jul 2010 23 Jul 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFREDDIE MAC

1,000,000.000 NHFI Local 100.869000 1,187.50 0.00 0.00 1,008,690.001.000000

Base 100.869000 1,187.50 0.00 0.00 1,008,690.00

5.417%   01 Dec 201131385H2K7 27 Sep 2010 27 Sep 2010 USD/FEDPRINCIPALPAYMENTS CORP BDSFNMA POOL 545378

1,861.340 NHHW Local 100.000000 0.00 0.00 0.00 1,861.341.000000

Base 100.000000 0.00 0.00 0.00 1,861.34

3.625%   12 Feb 201331398AKY7 03 Aug 2010 04 Aug 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL NATIONAL MORTGAGE ASSC

3,000,000.000 NHIA Local 106.930000 51,958.33 0.00 0.00 3,207,900.001.000000

Base 106.930000 51,958.33 0.00 0.00 3,207,900.00

27 Aug 2010 31 Aug 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

4,000,000.000 NHIA Local 106.671000 7,652.78 0.00 0.00 4,266,840.001.000000

Base 106.671000 7,652.78 0.00 0.00 4,266,840.00

31398AKY7 Total

0.00 0.0059,611.117,000,000.000 Local 7,474,740.00

Base 59,611.11 0.00 0.00 7,474,740.00
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3.625%   15 Aug 201131398ATL6 10 Aug 2010 11 Aug 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFANNIE MAE

2,500,000.000 NHHW Local 103.287000 44,305.56 0.00 0.00 2,582,175.001.000000

Base 103.287000 44,305.56 0.00 0.00 2,582,175.00

2.875%   11 Dec 201331398AUJ9 20 Jul 2010 23 Jul 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL NATL MTG ASSN

19,000,000.000 NHFI Local 105.226000 63,729.17 0.00 0.00 19,992,940.001.000000

Base 105.226000 63,729.17 0.00 0.00 19,992,940.00

2%   09 Jan 201231398AUU4 27 Aug 2010 31 Aug 2010 USD/FEDFORTIS SECURITIES LLCFEDERAL NATL MTG ASSN

5,000,000.000 NHIA Local 101.980000 14,444.44 0.00 0.00 5,099,000.001.000000

Base 101.980000 14,444.44 0.00 0.00 5,099,000.00

5.5%   01 Mar 202031402RGU7 27 Sep 2010 27 Sep 2010 USD/FEDPRINCIPALPAYMENTS CORP BDSFNMA POOL 735611

5,291.260 NHHW Local 100.000000 0.00 0.00 0.00 5,291.261.000000

Base 100.000000 0.00 0.00 0.00 5,291.26

4.5%   01 Sep 203531407NQM8 27 Sep 2010 27 Sep 2010 USD/FEDPRINCIPALPAYMENTS CORP BDSFNMA POOL 835760

51,390.970 NHHW Local 100.000000 0.00 0.00 0.00 51,390.971.000000

Base 100.000000 0.00 0.00 0.00 51,390.97

5.5%   01 May 203531410KTH7 09 Aug 2010 12 Aug 2010 USD/FEDGOLDMAN SACHS + COFNMA POOL 889852

673,589.960 NHHW Local 108.171875 1,132.01 0.00 0.00 728,634.891.000000

1,000,000.000 Base 108.171875 1,132.01 0.00 0.00 728,634.89

4.5%   01 Sep 202031410KU28 09 Aug 2010 USD/FEDGOLDMAN SACHS + COFNMA POOL 889901

14,470,577.000 NHHW Local 107.031255 19,897.04 0.00 0.00 15,488,040.121.000000

14,470,577.000 Base 107.031255 19,897.04 0.00 0.00 15,488,040.12

09 Aug 2010 CANCEL USD/FEDGOLDMAN SACHS + CO

-14,470,577.000 NHHW Local 107.031255 -19,897.04 0.00 0.00 -15,488,040.121.000000

-14,470,577.000 Base 107.031255 -19,897.04 0.00 0.00 -15,488,040.12
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09 Aug 2010 12 Aug 2010 USD/FEDGOLDMAN SACHS + CO

14,470,577.000 NHHW Local 107.031254 19,897.04 0.00 0.00 15,488,040.121.000000

22,400,000.000 Base 107.031254 19,897.04 0.00 0.00 15,488,040.12

31410KU28 Total

0.00 0.0019,897.0414,470,577.000 Local 15,488,040.12

22,400,000.000 Base 19,897.04 0.00 0.00 15,488,040.12

5.5%   01 Aug 202131410USZ6 17 Aug 2010 20 Aug 2010 USD/FEDFIRST TENNESSEE BANK N A BOND DIVISFNMA POOL 897936

522,938.940 NHFJ Local 107.406251 1,517.98 0.00 0.00 561,669.111.000000

1,500,000.000 Base 107.406251 1,517.98 0.00 0.00 561,669.11

5%   01 Jun 203831412TN66 31 Aug 2010 31 Aug 2010 USD/DTCSHARE ADJUSTMENTFNMA POOL 934313

0.910 NHHW Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

5%   01 Mar 203831414CD21 27 Sep 2010 27 Sep 2010 USD/FEDPRINCIPALPAYMENTS CORP BDSFNMA POOL 961921

122,049.740 NHFJ Local 100.000000 0.00 0.00 0.00 122,049.741.000000

Base 100.000000 0.00 0.00 0.00 122,049.74

5.5%   01 Aug 203731416BLB2 09 Aug 2010 USD/FEDUBS SECURITIES LLCFNMA POOL 995022

7,764,885.000 NHHW Local 107.781253 13,049.32 0.00 0.00 8,369,090.321.000000

7,764,885.000 Base 107.781253 13,049.32 0.00 0.00 8,369,090.32

09 Aug 2010 CANCEL USD/FEDUBS SECURITIES LLC

-7,764,885.000 NHHW Local 107.781253 -13,049.32 0.00 0.00 -8,369,090.321.000000

-7,764,885.000 Base 107.781253 -13,049.32 0.00 0.00 -8,369,090.32

09 Aug 2010 12 Aug 2010 USD/FEDUBS SECURITIES LLC

7,764,885.000 NHHW Local 107.781252 13,049.32 0.00 0.00 8,369,090.321.000000

13,800,000.000 Base 107.781252 13,049.32 0.00 0.00 8,369,090.32
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31416BLB2 Total

0.00 0.0013,049.327,764,885.000 Local 8,369,090.32

13,800,000.000 Base 13,049.32 0.00 0.00 8,369,090.32

4.5%   01 Nov 202431418MQU9 09 Aug 2010 USD/FEDGOLDMAN SACHS + COFNMA POOL AD0466

13,165,768.000 NHHW Local 106.906251 18,102.93 0.00 0.00 14,075,029.041.000000

13,165,768.000 Base 106.906251 18,102.93 0.00 0.00 14,075,029.04

09 Aug 2010 CANCEL USD/FEDGOLDMAN SACHS + CO

-13,165,768.000 NHHW Local 106.906251 -18,102.93 0.00 0.00 -14,075,029.041.000000

-13,165,768.000 Base 106.906251 -18,102.93 0.00 0.00 -14,075,029.04

09 Aug 2010 12 Aug 2010 USD/FEDGOLDMAN SACHS + CO

13,165,768.000 NHHW Local 106.906251 18,102.93 0.00 0.00 14,075,029.041.000000

16,350,000.000 Base 106.906251 18,102.93 0.00 0.00 14,075,029.04

31418MQU9 Total

0.00 0.0018,102.9313,165,768.000 Local 14,075,029.04

16,350,000.000 Base 18,102.93 0.00 0.00 14,075,029.04

1%   09 Apr 201631699P9U1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNFIRST AMERICAN CORPORATION

743.680 NHHL Local 100.000000 0.00 0.00 0.00 743.681.000000

Base 100.000000 0.00 0.00 0.00 743.68

1%   24 Sep 20143199669D1 23 Aug 2010 23 Aug 2010 USD/BOSPAYDOWNFIRST DATA CORPORATION

38,985.280 NHHM Local 100.000000 0.00 0.00 0.00 38,985.281.000000

Base 100.000000 0.00 0.00 0.00 38,985.28

30 Sep 2010 OPEN USD/BOSPAYDOWN

2,551.020 NHHM Local 100.000000 0.00 0.00 0.00 2,551.021.000000

Base 100.000000 0.00 0.00 0.00 2,551.02
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3199669D1 Total

0.00 0.000.0041,536.300 Local 41,536.30

Base 0.00 0.00 0.00 41,536.30

1%   05 Apr 201434899B9A8 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNGRAHAM PACKAGING COMPANY LP

2,536.080 NHHL Local 100.000000 0.00 0.00 0.00 2,536.081.000000

Base 100.000000 0.00 0.00 0.00 2,536.08

1%   10 Jul 201234899B9B6 02 Jul 2010 02 Jul 2010 USD/BOSPAYDOWNQUEBECOR WORLD INC

3,231,946.080 NHHM Local 100.000000 0.00 0.00 0.00 3,231,946.081.000000

Base 100.000000 0.00 0.00 0.00 3,231,946.08

1%   01 Dec 201635699N9A1 31 Aug 2010 USD/BOSPAYDOWNFREESCALE SEMICONDUCTOR, INC

4,795.840 NHHM Local 100.000000 0.00 0.00 0.00 4,795.841.000000

Base 100.000000 0.00 0.00 0.00 4,795.84

31 Aug 2010 CANCEL USD/BOSPAYDOWN

-4,795.840 NHHM Local 100.000000 0.00 0.00 0.00 -4,795.841.000000

Base 100.000000 0.00 0.00 0.00 -4,795.84

01 Sep 2010 01 Sep 2010 USD/BOSPAYDOWN

4,795.840 NHHM Local 100.000000 0.00 0.00 0.00 4,795.841.000000

Base 100.000000 0.00 0.00 0.00 4,795.84

35699N9A1 Total

0.00 0.000.004,795.840 Local 4,795.84

Base 0.00 0.00 0.00 4,795.84

1%   15 Jul 201535899Q9S3 30 Sep 2010 OPEN USD/BOSPAYDOWNFOXCO ACQUISITION

1,854.090 NHHM Local 100.000000 0.00 0.00 0.00 1,854.091.000000

Base 100.000000 0.00 0.00 0.00 1,854.09
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8.5%   15 Apr 202035906AAG3 20 Aug 2010 23 Aug 2010 USD/DTC3 EXCHANGE OFFER (NON CASH)FRONTIER COMMUNICATIONS CORP

3,661,000.000 NHFS Local 101.225894 110,643.56 0.00 0.00 3,705,880.001.000000

Base 101.225894 110,643.56 0.00 0.00 3,705,880.00

7.25%   15 Feb 201436155WAC0 14 Sep 2010 17 Sep 2010 USD/DTCKNIGHT LIBERTAS LLCGCI INC

1,000,000.000 NHFS Local 102.000000 6,444.44 0.00 0.00 1,020,000.001.000000

Base 102.000000 6,444.44 0.00 0.00 1,020,000.00

15 Sep 2010 20 Sep 2010 USD/DTCKNIGHT LIBERTAS LLC

130,000.000 NHFS Local 102.000000 916.32 0.00 0.00 132,600.001.000000

Base 102.000000 916.32 0.00 0.00 132,600.00

20 Sep 2010 23 Sep 2010 USD/DTCKNIGHT LIBERTAS LLC

196,000.000 NHFS Local 102.000000 1,499.94 0.00 0.00 199,920.001.000000

Base 102.000000 1,499.94 0.00 0.00 199,920.00

20 Sep 2010 23 Sep 2010 USD/DTCKNIGHT LIBERTAS LLC

398,000.000 NHFS Local 102.000000 3,045.81 0.00 0.00 405,960.001.000000

Base 102.000000 3,045.81 0.00 0.00 405,960.00

36155WAC0 Total

0.00 0.0011,906.511,724,000.000 Local 1,758,480.00

Base 11,906.51 0.00 0.00 1,758,480.00

5.5%   15 Mar 203436200NGQ8 17 Aug 2010 20 Aug 2010 USD/FEDUBS FINANCIAL SERVICES INCGNMA POOL 605107

903,545.290 NHFJ Local 108.593751 2,622.79 0.00 0.00 981,193.721.000000

4,600,000.000 Base 108.593751 2,622.79 0.00 0.00 981,193.72

6%   15 Jun 203636292LFA7 14 Jul 2010 19 Jul 2010 USD/FEDUBS FINANCIAL SERVICES INCGNMA POOL 651861

951,776.280 NHFJ Local 109.750000 2,855.33 0.00 0.00 1,044,574.471.000000

3,000,000.000 Base 109.750000 2,855.33 0.00 0.00 1,044,574.47
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6%   15 Jan 203836295PNF5 14 Jul 2010 19 Jul 2010 USD/FEDCANTOR FITZGERALD & COGNMA POOL 676390

882,924.790 NHFJ Local 109.406251 2,648.77 0.00 0.00 965,974.911.000000

2,400,000.000 Base 109.406251 2,648.77 0.00 0.00 965,974.91

7.473%   23 Dec 201236499E9M5 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNGEORGIA PACIFIC TL B

1,721.040 NHHL Local 100.000000 0.00 0.00 0.00 1,721.041.000000

Base 100.000000 0.00 0.00 0.00 1,721.04

1%   07 Oct 201136699C9W5 23 Sep 2010 23 Sep 2010 USD/BOSPAYDOWNGRAHAM PACKAGING

106,713.410 NHHL Local 100.000000 0.00 0.00 0.00 106,713.411.000000

Base 100.000000 0.00 0.00 0.00 106,713.41

30 Sep 2010 30 Sep 2010 USD/BOSSHARE ADJUSTMENT

0.020 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

36699C9W5 Total

0.00 0.000.00106,713.430 Local 106,713.41

Base 0.00 0.00 0.00 106,713.41

1%   16 Dec 201336799C9N4 31 Jul 2010 USD/BOSPAYDOWNFORD MOTOR COMPANY

118,214.070 NHHL Local 100.000000 0.00 0.00 0.00 118,214.071.000000

Base 100.000000 0.00 0.00 0.00 118,214.07

31 Jul 2010 CANCEL USD/BOSPAYDOWN

-118,214.070 NHHL Local 100.000000 0.00 0.00 0.00 -118,214.071.000000

Base 100.000000 0.00 0.00 0.00 -118,214.07

31 Jul 2010 USD/BOSPAYDOWN

63,698.970 NHHM Local 100.000000 0.00 0.00 0.00 63,698.971.000000

Base 100.000000 0.00 0.00 0.00 63,698.97
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31 Jul 2010 CANCEL USD/BOSPAYDOWN

-63,698.970 NHHM Local 100.000000 0.00 0.00 0.00 -63,698.971.000000

Base 100.000000 0.00 0.00 0.00 -63,698.97

03 Aug 2010 03 Aug 2010 USD/BOSPAYDOWN

118,214.070 NHHL Local 100.000000 0.00 0.00 0.00 118,214.071.000000

Base 100.000000 0.00 0.00 0.00 118,214.07

03 Aug 2010 03 Aug 2010 USD/BOSPAYDOWN

63,698.970 NHHM Local 100.000000 0.00 0.00 0.00 63,698.971.000000

Base 100.000000 0.00 0.00 0.00 63,698.97

16 Sep 2010 16 Sep 2010 USD/BOSPAYDOWN

7,183.150 NHHL Local 100.000000 0.00 0.00 0.00 7,183.151.000000

Base 100.000000 0.00 0.00 0.00 7,183.15

16 Sep 2010 16 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

3,870.600 NHHM Local 100.000000 0.00 0.00 0.00 3,870.601.000000

Base 100.000000 0.00 0.00 0.00 3,870.60

36799C9N4 Total

0.00 0.000.00192,966.790 Local 192,966.79

Base 0.00 0.00 0.00 192,966.79

5%   01 Feb 2013369604AY9 04 Aug 2010 09 Aug 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCGENERAL ELEC CO

5,500,000.000 NHFJ Local 108.512000 6,111.11 0.00 0.00 5,968,160.001.000000

Base 108.512000 6,111.11 0.00 0.00 5,968,160.00

3.5%   13 Aug 201236962G4E1 27 Aug 2010 31 Aug 2010 USD/DTCFIRST TENNESSEE BANK N A BOND DIVISGENERAL ELEC CAP CORP

1,500,000.000 NHIA Local 103.909000 2,625.00 0.00 0.00 1,558,635.001.000000

Base 103.909000 2,625.00 0.00 0.00 1,558,635.00
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6%   15 Jun 201236962GYY4 29 Sep 2010 OPEN USD/DTCBANK OF AMERICA SECURITIES LLCGENERAL ELEC CAP CORP

5,000,000.000 NHFJ Local 107.929000 90,833.33 0.00 0.00 5,396,450.001.000000

Base 107.929000 90,833.33 0.00 0.00 5,396,450.00

1%   08 Apr 201637199A9N2 30 Jun 2010 CANCEL USD/BOSPAYDOWNGENERIC DRUG HOLDINGS, INC

-1,682.310 NHHL Local 100.000000 0.00 0.00 0.00 -1,682.311.000000

Base 100.000000 0.00 0.00 0.00 -1,682.31

30 Jun 2010 13 Jul 2010 USD/BOS13 PAYDOWN

1,682.310 NHHL Local 100.000000 0.00 0.00 0.00 1,682.311.000000

Base 100.000000 0.00 0.00 0.00 1,682.31

30 Sep 2010 OPEN USD/BOSPAYDOWN

5,563.070 NHHL Local 100.000000 0.00 0.00 0.00 5,563.071.000000

Base 100.000000 0.00 0.00 0.00 5,563.07

37199A9N2 Total

0.00 0.000.005,563.070 Local 5,563.07

Base 0.00 0.00 0.00 5,563.07

0.01%   29 Oct 201437299E9F0 06 Jul 2010 06 Jul 2010 USD/BOSPAYDOWNGENTEK INC

4,493.050 NHHL Local 100.000000 0.00 0.00 0.00 4,493.051.000000

Base 100.000000 0.00 0.00 0.00 4,493.05

1%   15 Aug 201637299S9B8 30 Sep 2010 USD/BOSPAYDOWNGENTIVA HEALTH SERVICES INC

1,721.040 NHHL Local 100.000000 0.00 0.00 0.00 1,721.041.000000

Base 100.000000 0.00 0.00 0.00 1,721.04

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-1,721.040 NHHL Local 100.000000 0.00 0.00 0.00 -1,721.041.000000

Base 100.000000 0.00 0.00 0.00 -1,721.04
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37299S9B8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   02 Jul 201537499A9K5 22 Jul 2010 22 Jul 2010 USD/BOSPAYDOWNGETTY IMAGES T/L B

17,597.410 NHHL Local 100.000000 0.00 0.00 0.00 17,597.411.000000

Base 100.000000 0.00 0.00 0.00 17,597.41

22 Jul 2010 22 Jul 2010 USD/BOSPAYDOWN

15,860.430 NHHM Local 100.000000 0.00 0.00 0.00 15,860.431.000000

Base 100.000000 0.00 0.00 0.00 15,860.43

16 Aug 2010 16 Aug 2010 USD/BOSPAYDOWN

5,815.490 NHHM Local 100.000000 0.00 0.00 0.00 5,815.491.000000

Base 100.000000 0.00 0.00 0.00 5,815.49

16 Aug 2010 16 Aug 2010 USD/BOSPAYDOWN

6,452.380 NHHL Local 100.000000 0.00 0.00 0.00 6,452.381.000000

Base 100.000000 0.00 0.00 0.00 6,452.38

37499A9K5 Total

0.00 0.000.0045,725.710 Local 45,725.71

Base 0.00 0.00 0.00 45,725.71

1%   14 Mar 201138099G9C2 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNGOLDEN GATE NATIONAL SENIOR CR

1,328.470 NHHM Local 100.000000 0.00 0.00 0.00 1,328.471.000000

Base 100.000000 0.00 0.00 0.00 1,328.47

4.75%   15 Jul 201338141GDK7 27 Aug 2010 31 Aug 2010 USD/DTCGOLDMAN SACHS + COGOLDMAN SACHS GROUP INC

1,225,000.000 NHIA Local 106.511000 7,435.07 0.00 0.00 1,304,759.751.000000

Base 106.511000 7,435.07 0.00 0.00 1,304,759.75
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5.45%   01 Nov 201238144LAC4 27 Aug 2010 31 Aug 2010 USD/DTCGOLDMAN SACHS + COGOLDMAN SACHS GROUP INC

985,000.000 NHIA Local 107.478000 17,894.17 0.00 0.00 1,058,658.301.000000

Base 107.478000 17,894.17 0.00 0.00 1,058,658.30

1%   01 Nov 201238899A9K9 14 Jul 2010 14 Jul 2010 USD/BOSPAYDOWNGRANT US HOLDINGS LLP

35,802.700 NHHM Local 100.000000 0.00 0.00 0.00 35,802.701.000000

Base 100.000000 0.00 0.00 0.00 35,802.70

30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWN

11,389.450 NHHM Local 100.000000 0.00 0.00 0.00 11,389.451.000000

Base 100.000000 0.00 0.00 0.00 11,389.45

31 Aug 2010 31 Aug 2010 USD/BOSPAYDOWN

4,001.150 NHHM Local 100.000000 0.00 0.00 0.00 4,001.151.000000

Base 100.000000 0.00 0.00 0.00 4,001.15

02 Sep 2010 USD/BOSPAYDOWN

4,001.150 NHHM Local 100.000000 0.00 0.00 0.00 4,001.151.000000

Base 100.000000 0.00 0.00 0.00 4,001.15

02 Sep 2010 CANCEL USD/BOSPAYDOWN

-4,001.150 NHHM Local 100.000000 0.00 0.00 0.00 -4,001.151.000000

Base 100.000000 0.00 0.00 0.00 -4,001.15

30 Sep 2010 OPEN USD/BOSPAYDOWN

16,150.740 NHHM Local 100.000000 0.00 0.00 0.00 16,150.741.000000

Base 100.000000 0.00 0.00 0.00 16,150.74

38899A9K9 Total

0.00 0.000.0067,344.040 Local 67,344.04

Base 0.00 0.00 0.00 67,344.04
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1%   01 Nov 201038899A9L7 14 Jul 2010 14 Jul 2010 USD/BOSPAYDOWNGRANT US HOLDING LP

71,523.120 NHHM Local 100.000000 0.00 0.00 0.00 71,523.121.000000

Base 100.000000 0.00 0.00 0.00 71,523.12

30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWN

22,769.430 NHHM Local 100.000000 0.00 0.00 0.00 22,769.431.000000

Base 100.000000 0.00 0.00 0.00 22,769.43

31 Aug 2010 31 Aug 2010 USD/BOSPAYDOWN

8,018.450 NHHM Local 100.000000 0.00 0.00 0.00 8,018.451.000000

Base 100.000000 0.00 0.00 0.00 8,018.45

02 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

8,018.440 NHHM Local 100.000000 0.00 0.00 0.00 8,018.441.000000

Base 100.000000 0.00 0.00 0.00 8,018.44

02 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-8,018.440 NHHM Local 100.000000 0.00 0.00 0.00 -8,018.441.000000

Base 100.000000 0.00 0.00 0.00 -8,018.44

30 Sep 2010 OPEN USD/BOSPAYDOWN

32,265.400 NHHM Local 100.000000 0.00 0.00 0.00 32,265.401.000000

Base 100.000000 0.00 0.00 0.00 32,265.40

38899A9L7 Total

0.00 0.000.00134,576.400 Local 134,576.40

Base 0.00 0.00 0.00 134,576.40

1%   30 Dec 201540499K9U5 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN24 HOUR FITNESS WORLDWIDE INC

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00
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30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

2,743.480 NHHL Local 100.000000 0.00 0.00 0.00 2,743.481.000000

Base 100.000000 0.00 0.00 0.00 2,743.48

40499K9U5 Total

0.00 0.000.006,493.480 Local 6,493.48

Base 0.00 0.00 0.00 6,493.48

1%   28 Jan 201541399X9B8 10 Aug 2010 13 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTHARRAHS OPERATING COMPANY

496,873.240 NHHM Local 85.874999 0.00 0.00 0.00 426,689.891.000000

Base 85.874999 0.00 0.00 0.00 426,689.89

30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

1,427.200 NHHL Local 100.000000 0.00 0.00 0.00 1,427.201.000000

Base 100.000000 0.00 0.00 0.00 1,427.20

41399X9B8 Total

0.00 0.000.00498,300.440 Local 428,117.09

Base 0.00 0.00 0.00 428,117.09

1%   27 Jun 201441499C9E7 30 Sep 2010 OPEN USD/BOSPAYDOWNHARGRAY COMMUNICATIONS GROUP

136,041.750 NHHM Local 100.000000 0.00 0.00 0.00 136,041.751.000000

Base 100.000000 0.00 0.00 0.00 136,041.75

1%   26 Mar 201442099C9Q2 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNHAWKER BEECHCRAFT

693.280 NHHL Local 100.000000 0.00 0.00 0.00 693.281.000000

Base 100.000000 0.00 0.00 0.00 693.28

1%   28 Feb 201442199A9Z5 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNHEALTH MANAGEMENT ASSOCIATES

2,512.560 NHHL Local 100.000000 0.00 0.00 0.00 2,512.561.000000

Base 100.000000 0.00 0.00 0.00 2,512.56
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1%   15 Mar 201342199B9K6 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNHEALTHSOUTH CORPORATION

2,801.900 NHHL Local 100.000000 0.00 0.00 0.00 2,801.901.000000

Base 100.000000 0.00 0.00 0.00 2,801.90

1%   01 Jul 201342299B9L3 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNHELIX ENERGY SOLUTIONS GROUP

3,072.900 NHHL Local 100.000000 0.00 0.00 0.00 3,072.901.000000

Base 100.000000 0.00 0.00 0.00 3,072.90

2.25%   27 May 2011428236AX1 27 Aug 2010 31 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCHEWLETT PACKARD CO

300,000.000 NHIA Local 101.134000 1,762.50 0.00 0.00 303,402.001.000000

Base 101.134000 1,762.50 0.00 0.00 303,402.00

1%   04 Jun 201444499N9Y3 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNISP CHEMCO

2,418.140 NHHL Local 100.000000 0.00 0.00 0.00 2,418.141.000000

Base 100.000000 0.00 0.00 0.00 2,418.14

1%   27 Feb 201244499Q9Z3 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNIFM HOLDCO

3,245.250 NHHL Local 100.000000 0.00 0.00 0.00 3,245.251.000000

Base 100.000000 0.00 0.00 0.00 3,245.25

1%   03 Jan 20144459989B5 06 Jul 2010 06 Jul 2010 USD/BOSPAYDOWNINTELSAT CORP

1,095.240 NHHL Local 100.000000 0.00 0.00 0.00 1,095.241.000000

Base 100.000000 0.00 0.00 0.00 1,095.24

1%   29 Jan 201744699N9L9 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNINTERACTIVE DATA CORP.

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

2,156.250 NHHL Local 100.000000 0.00 0.00 0.00 2,156.251.000000

Base 100.000000 0.00 0.00 0.00 2,156.25
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44699N9L9 Total

0.00 0.000.004,031.250 Local 4,031.25

Base 0.00 0.00 0.00 4,031.25

2.0243%   04 Apr 2014579949F0 16 Aug 2010 16 Aug 2010 USD/BOSPAYDOWNINSIGHT MIDWEST

40,833.330 NHHL Local 100.000000 0.00 0.00 0.00 40,833.331.000000

Base 100.000000 0.00 0.00 0.00 40,833.33

8.5%   01 Nov 2019458207AG2 09 Jul 2010 14 Jul 2010 USD/DTCBANK OF AMERICA SECURITIES LLCINTELSAT JACKSON HLDG

321,000.000 NHFS Local 102.500000 5,532.79 0.00 0.00 329,025.001.000000

Base 102.500000 5,532.79 0.00 0.00 329,025.00

1%   03 Jul 201245820A910 06 Jul 2010 06 Jul 2010 USD/BOSPAYDOWNINTELSAT CORPORATION

34,285.710 NHHL Local 100.000000 0.00 0.00 0.00 34,285.711.000000

Base 100.000000 0.00 0.00 0.00 34,285.71

4.75%   29 Nov 2012459200BA8 27 Aug 2010 31 Aug 2010 USD/DTCFIRST TENNESSEE BANK N A BOND DIVISIBM CORP

1,245,000.000 NHIA Local 108.569000 15,112.92 0.00 0.00 1,351,684.051.000000

Base 108.569000 15,112.92 0.00 0.00 1,351,684.05

10%   15 Jul 2017460690BF6 11 Aug 2010 13 Aug 2010 USD/DTCBARCLAYS CAPITAL INCINTERPUBLIC GROUP COS

2,626,000.000 NHFS Local 115.500000 20,424.44 0.00 0.00 3,033,030.001.000000

Base 115.500000 20,424.44 0.00 0.00 3,033,030.00

1%   28 Mar 201646099W9W6 30 Sep 2010 OPEN USD/BOSPAYDOWNINTERSIL CORP

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00

1%   26 Jun 201446399C9M9 30 Sep 2010 OPEN USD/BOSPAYDOWNINVERNESS MEDICAL INNOVATION I

2,284.330 NHHL Local 100.000000 0.00 0.00 0.00 2,284.331.000000

Base 100.000000 0.00 0.00 0.00 2,284.33
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0.01%   25 Nov 20134645929L0 30 Sep 2010 OPEN USD/BOSPAYDOWNISLE IF CAPRI CASINOS INC

1,272.260 NHHM Local 100.000000 0.00 0.00 0.00 1,272.261.000000

Base 100.000000 0.00 0.00 0.00 1,272.26

1%   18 Apr 201446599K9F4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNITRON

131,473.200 NHHL Local 100.000000 0.00 0.00 0.00 131,473.201.000000

Base 100.000000 0.00 0.00 0.00 131,473.20

5.75%   02 Jan 201346625HAT7 25 Aug 2010 30 Aug 2010 USD/DTCJPMORGAN SECURITIES INCJ P MORGAN CHASE + CO

4,400,000.000 NHFJ Local 108.644000 40,761.11 0.00 0.00 4,780,336.001.000000

Base 108.644000 40,761.11 0.00 0.00 4,780,336.00

5.375%   01 Oct 201246625HGT1 27 Aug 2010 31 Aug 2010 USD/DTCJ.P. MORGAN SECURITIES LLCJP MORGAN CHASE CAN CO

1,900,000.000 NHIA Local 108.182000 42,552.08 0.00 0.00 2,055,458.001.000000

Base 108.182000 42,552.08 0.00 0.00 2,055,458.00

0%46999J9X4 06 Jul 2010 06 Jul 2010 USD/BOSPAYDOWNINTELSAT CORP

1,095.240 NHHL Local 100.000000 0.00 0.00 0.00 1,095.241.000000

Base 100.000000 0.00 0.00 0.00 1,095.24

1%   03 Jan 201446999J9Y2 06 Jul 2010 06 Jul 2010 USD/BOSPAYDOWNINTELSAT CORP

1,095.240 NHHL Local 100.000000 0.00 0.00 0.00 1,095.241.000000

Base 100.000000 0.00 0.00 0.00 1,095.24

0.01%   01 Jun 201349999D9B9 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNATLANTIC BROADBAND FINANCE LLC

1,167.390 NHHL Local 100.000000 0.00 0.00 0.00 1,167.391.000000

Base 100.000000 0.00 0.00 0.00 1,167.39

1%   31 Oct 201649999V9B9 11 Aug 2010 18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTHARRAHS OPERATING COMPANY

100,000.000 NHHM Local 101.750000 0.00 0.00 0.00 101,750.001.000000

Base 101.750000 0.00 0.00 0.00 101,750.00
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12 Aug 2010 18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

147,500.000 NHHM Local 101.125003 0.00 0.00 0.00 149,159.381.000000

Base 101.125003 0.00 0.00 0.00 149,159.38

10 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHM Local 97.750000 0.00 0.00 0.00 244,375.001.000000

Base 97.750000 0.00 0.00 0.00 244,375.00

10 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-250,000.000 NHHM Local 97.750000 0.00 0.00 0.00 -244,375.001.000000

Base 97.750000 0.00 0.00 0.00 -244,375.00

10 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHM Local 102.250000 0.00 0.00 0.00 255,625.001.000000

Base 102.250000 0.00 0.00 0.00 255,625.00

49999V9B9 Total

0.00 0.000.00497,500.000 Local 506,534.38

Base 0.00 0.00 0.00 506,534.38

0%   30 Apr 201549999X9M1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

479.130 NHHL Local 100.000000 0.00 0.00 0.00 479.131.000000

Base 100.000000 0.00 0.00 0.00 479.13

1%   12 Jul 20115019409H5 13 Jul 2010 13 Jul 2010 USD/BOSPAYDOWNLNR PROPERTY CORPORATION

1,389.260 NHHL Local 100.000000 0.00 0.00 0.00 1,389.261.000000

Base 100.000000 0.00 0.00 0.00 1,389.26

20 Jul 2010 20 Jul 2010 USD/BOSPAYDOWN

612.500 NHHL Local 100.000000 0.00 0.00 0.00 612.501.000000

Base 100.000000 0.00 0.00 0.00 612.50
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23 Jul 2010 23 Jul 2010 USD/BOSPAYDOWN

1,429.170 NHHL Local 100.000000 0.00 0.00 0.00 1,429.171.000000

Base 100.000000 0.00 0.00 0.00 1,429.17

02 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

79,661.690 NHHL Local 97.000000 0.00 0.00 0.00 77,271.841.000000

Base 97.000000 0.00 0.00 0.00 77,271.84

30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWN

105,064.580 NHHL Local 100.000000 0.00 0.00 0.00 105,064.581.000000

Base 100.000000 0.00 0.00 0.00 105,064.58

5019409H5 Total

0.00 0.000.00188,157.200 Local 185,767.35

Base 0.00 0.00 0.00 185,767.35

7.875%   15 Apr 2018513075AW1 16 Sep 2010 21 Sep 2010 USD/DTC5 EXCHANGE OFFER (NON CASH)LAMAR MEDIA CORP

1,190,000.000 NHFS Local 100.000000 37,485.00 0.00 0.00 1,190,000.001.000000

Base 100.000000 37,485.00 0.00 0.00 1,190,000.00

0.01%   28 Oct 201551599C9J4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNLANGUAGE LINE, LLC

1,301.040 NHHL Local 100.000000 0.00 0.00 0.00 1,301.041.000000

Base 100.000000 0.00 0.00 0.00 1,301.04

1%   08 May 20145179919L1 20 Aug 2010 20 Aug 2010 USD/BOSPAYDOWNLAS VEGAS SANDS DD TL I

124,921.900 NHHM Local 100.000000 0.00 0.00 0.00 124,921.901.000000

Base 100.000000 0.00 0.00 0.00 124,921.90

27 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

238,313.580 NHHM Local 90.483328 0.00 0.00 0.00 215,634.061.000000

Base 90.483328 0.00 0.00 0.00 215,634.06
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5179919L1 Total

0.00 0.000.00363,235.480 Local 340,555.96

Base 0.00 0.00 0.00 340,555.96

1%   23 May 201451799A9F4 20 Aug 2010 20 Aug 2010 USD/BOSPAYDOWNLAS VEGAS SANDS LLC

347,810.360 NHHL Local 100.000000 0.00 0.00 0.00 347,810.361.000000

Base 100.000000 0.00 0.00 0.00 347,810.36

20 Aug 2010 20 Aug 2010 USD/BOSPAYDOWN

551,516.610 NHHM Local 100.000000 0.00 0.00 0.00 551,516.611.000000

Base 100.000000 0.00 0.00 0.00 551,516.61

27 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

663,517.930 NHHL Local 97.449399 0.00 0.00 0.00 646,594.241.000000

Base 97.449399 0.00 0.00 0.00 646,594.24

27 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

1,052,128.440 NHHM Local 89.828059 0.00 0.00 0.00 945,106.561.000000

Base 89.828059 0.00 0.00 0.00 945,106.56

51799A9F4 Total

0.00 0.000.002,614,973.340 Local 2,491,027.77

Base 0.00 0.00 0.00 2,491,027.77

1%   23 May 201451799A9H0 20 Aug 2010 20 Aug 2010 USD/BOSPAYDOWNLAS VEGAS SANDS TRACHE B

87,629.390 NHHL Local 100.000000 0.00 0.00 0.00 87,629.391.000000

Base 100.000000 0.00 0.00 0.00 87,629.39

30 Aug 2010 30 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

167,170.610 NHHL Local 97.449402 0.00 0.00 0.00 162,906.761.000000

Base 97.449402 0.00 0.00 0.00 162,906.76
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51799A9H0 Total

0.00 0.000.00254,800.000 Local 250,536.15

Base 0.00 0.00 0.00 250,536.15

1%   28 Jun 201452699B9G9 30 Sep 2010 OPEN USD/BOSPAYDOWNLENDER PROCESSING SERVICES

2,577.450 NHHL Local 100.000000 0.00 0.00 0.00 2,577.451.000000

Base 100.000000 0.00 0.00 0.00 2,577.45

1%   02 Nov 20145309969M1 30 Sep 2010 OPEN USD/BOSPAYDOWNLIBERTY ELECTRIC POWER LLC

2,615.730 NHHM Local 100.000000 0.00 0.00 0.00 2,615.731.000000

Base 100.000000 0.00 0.00 0.00 2,615.73

1%   06 Nov 201653799C9A7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNLIVE NATION ENTERTAINMENT INC

1,583.950 NHHL Local 100.000000 0.00 0.00 0.00 1,583.951.000000

Base 100.000000 0.00 0.00 0.00 1,583.95

1%   25 Aug 201456399C9B2 07 Jul 2010 07 Jul 2010 USD/BOSPAYDOWNMANITOWOC CO INC

6,297.230 NHHM Local 100.000000 0.00 0.00 0.00 6,297.231.000000

Base 100.000000 0.00 0.00 0.00 6,297.23

07 Jul 2010 07 Jul 2010 USD/BOSPAYDOWN

15,198.750 NHHL Local 100.000000 0.00 0.00 0.00 15,198.751.000000

Base 100.000000 0.00 0.00 0.00 15,198.75

30 Sep 2010 OPEN USD/BOSPAYDOWN

22,798.130 NHHL Local 100.000000 0.00 0.00 0.00 22,798.131.000000

Base 100.000000 0.00 0.00 0.00 22,798.13

30 Sep 2010 OPEN USD/BOSPAYDOWN

9,445.840 NHHM Local 100.000000 0.00 0.00 0.00 9,445.841.000000

Base 100.000000 0.00 0.00 0.00 9,445.84
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56399C9B2 Total

0.00 0.000.0053,739.950 Local 53,739.95

Base 0.00 0.00 0.00 53,739.95

1%   14 Dec 2014573012929 17 Aug 2010 USD/BOSPAYDOWNMARSICO CAPITAL MNGT.

3,984.070 NHHM Local 100.000000 0.00 0.00 0.00 3,984.071.000000

Base 100.000000 0.00 0.00 0.00 3,984.07

17 Aug 2010 CANCEL USD/BOSPAYDOWN

-3,984.070 NHHM Local 100.000000 0.00 0.00 0.00 -3,984.071.000000

Base 100.000000 0.00 0.00 0.00 -3,984.07

17 Aug 2010 17 Aug 2010 USD/BOSPAYDOWN

3,984.070 NHHM Local 100.000000 0.00 0.00 0.00 3,984.071.000000

Base 100.000000 0.00 0.00 0.00 3,984.07

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

6,537.630 NHHM Local 100.000000 0.00 0.00 0.00 6,537.631.000000

Base 100.000000 0.00 0.00 0.00 6,537.63

573012929 Total

0.00 0.000.0010,521.700 Local 10,521.70

Base 0.00 0.00 0.00 10,521.70

1%   03 Apr 201657599K9T1 30 Sep 2010 OPEN USD/BOSPAYDOWNMEG ENERGY CORP

3,129.720 NHHM Local 100.000000 0.00 0.00 0.00 3,129.721.000000

Base 100.000000 0.00 0.00 0.00 3,129.72

6.875%   15 Dec 2013576203AH6 20 Jul 2010 23 Jul 2010 USD/DTCSCOTT & STRINGFELLOW, INCMASSEY ENERGY CO

211,000.000 NHFS Local 99.500000 1,531.22 0.00 0.00 209,945.001.000000

Base 99.500000 1,531.22 0.00 0.00 209,945.00
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27 Jul 2010 30 Jul 2010 USD/DTCJ.P. MORGAN SECURITIES LLC

1,509,000.000 NHFS Local 99.750000 12,967.97 0.00 0.00 1,505,227.501.000000

Base 99.750000 12,967.97 0.00 0.00 1,505,227.50

576203AH6 Total

0.00 0.0014,499.191,720,000.000 Local 1,715,172.50

Base 14,499.19 0.00 0.00 1,715,172.50

7.75%   01 Feb 201258155QAA1 27 Aug 2010 31 Aug 2010 USD/DTCSTIFEL NICOLAUS + CO INCMCKESSON CORP

850,000.000 NHIA Local 108.824000 5,489.58 0.00 0.00 925,004.001.000000

Base 108.824000 5,489.58 0.00 0.00 925,004.00

1%   20 Oct 201758499V9B5 30 Sep 2010 OPEN USD/BOSPAYDOWNMEDIACOM BROADBAND LLC

5,000.000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000.00

5.45%   05 Feb 201359018YM40 27 Aug 2010 01 Sep 2010 USD/DTCBANK OF AMERICA SECURITIES LLCMERRILL LYNCH + CO INC

1,945,000.000 NHIA Local 106.355000 7,655.74 0.00 0.00 2,068,604.751.000000

Base 106.355000 7,655.74 0.00 0.00 2,068,604.75

100%   03 Nov 201359199K9Q7 21 Jul 2010 21 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTMETROPCS

1,355,128.240 NHHM Local 90.661119 0.00 0.00 0.00 1,228,574.431.000000

Base 90.661119 0.00 0.00 0.00 1,228,574.43

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

323.080 NHHM Local 100.000000 0.00 0.00 0.00 323.081.000000

Base 100.000000 0.00 0.00 0.00 323.08

30 Sep 2010 USD/BOSPAYDOWN

124,062.040 NHHM Local 98.370774 0.00 0.00 0.00 122,040.791.000000

Base 98.370774 0.00 0.00 0.00 122,040.79
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59199K9Q7 Total

0.00 0.000.001,479,513.360 Local 1,350,938.30

Base 0.00 0.00 0.00 1,350,938.30

1%   30 Nov 201659199P9E3 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNMETROPCS WIRELESS INC

3,519.810 NHHM Local 100.000000 0.00 0.00 0.00 3,519.811.000000

Base 100.000000 0.00 0.00 0.00 3,519.81

24 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

1,351,608.410 NHHM Local 99.500000 0.00 0.00 0.00 1,344,850.371.000000

Base 99.500000 0.00 0.00 0.00 1,344,850.37

59199P9E3 Total

0.00 0.000.001,355,128.220 Local 1,348,370.18

Base 0.00 0.00 0.00 1,348,370.18

5.875%   01 Oct 201259562VAF4 27 Aug 2010 31 Aug 2010 USD/DTCWELLS FARGO SECURITIES, LLCMIDAMERICAN ENERGY HLDGS CO

800,000.000 NHIA Local 108.734000 3,916.67 0.00 0.00 869,872.001.000000

Base 108.734000 3,916.67 0.00 0.00 869,872.00

1%   30 Apr 201559999A9Y4 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

2,675.610 NHHM Local 100.000000 0.00 0.00 0.00 2,675.611.000000

Base 100.000000 0.00 0.00 0.00 2,675.61

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-2,675.610 NHHM Local 100.000000 0.00 0.00 0.00 -2,675.611.000000

Base 100.000000 0.00 0.00 0.00 -2,675.61

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

2,675.610 NHHM Local 100.000000 0.00 0.00 0.00 2,675.611.000000

Base 100.000000 0.00 0.00 0.00 2,675.61
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59999A9Y4 Total

0.00 0.000.002,675.610 Local 2,675.61

Base 0.00 0.00 0.00 2,675.61

1%   30 Apr 201559999C9F1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

562.540 NHHL Local 100.000000 0.00 0.00 0.00 562.541.000000

Base 100.000000 0.00 0.00 0.00 562.54

1%   08 Jan 201559999G9U9 30 Sep 2010 OPEN USD/BOSPAYDOWNSPANSION LLC

3,754.700 NHHM Local 100.000000 0.00 0.00 0.00 3,754.701.000000

Base 100.000000 0.00 0.00 0.00 3,754.70

1%   12 Apr 201359999H9Y9 30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWNMULTIPLAN MERGER CORPORATION

12,626.950 NHHL Local 100.000000 0.00 0.00 0.00 12,626.951.000000

Base 100.000000 0.00 0.00 0.00 12,626.95

13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWN

16,415.040 NHHL Local 100.000000 0.00 0.00 0.00 16,415.041.000000

Base 100.000000 0.00 0.00 0.00 16,415.04

26 Aug 2010 26 Aug 2010 USD/BOSPAYDOWN

305,572.280 NHHL Local 99.999996 0.00 0.00 0.00 305,572.271.000000

Base 99.999996 0.00 0.00 0.00 305,572.27

59999H9Y9 Total

0.00 0.000.00334,614.270 Local 334,614.26

Base 0.00 0.00 0.00 334,614.26

1%   16 Aug 201759999L9C8 30 Sep 2010 OPEN USD/BOSPAYDOWNMULTIPLAN INC

6,102.210 NHHL Local 100.000000 0.00 0.00 0.00 6,102.211.000000

Base 100.000000 0.00 0.00 0.00 6,102.21
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7.375%   31 Dec 201360467XAC1 14 Jul 2010 19 Jul 2010 USD/DTCBROADPOINT CAPITALMIRANT NORTH AMER LLC

1,020,000.000 NHFS Local 103.000000 3,970.21 0.00 0.00 1,050,600.001.000000

Base 103.000000 3,970.21 0.00 0.00 1,050,600.00

11 Aug 2010 13 Aug 2010 USD/DTCGOLDMAN SACHS + CO

1,481,000.000 NHFS Local 102.881000 13,046.17 0.00 0.00 1,523,667.611.000000

Base 102.881000 13,046.17 0.00 0.00 1,523,667.61

60467XAC1 Total

0.00 0.0017,016.382,501,000.000 Local 2,574,267.61

Base 17,016.38 0.00 0.00 2,574,267.61

5.3%   01 Mar 2013617446HR3 27 Aug 2010 01 Sep 2010 USD/DTC1 MORGAN STANLEY CO INCORPORATEDMORGAN STANLEY GROUP INC

1,050,000.000 NHIA Local 106.382000 27,825.00 0.00 0.00 1,117,011.001.000000

Base 106.382000 27,825.00 0.00 0.00 1,117,011.00

6.58%   01 Feb 201362399B9X4 16 Jul 2010 16 Jul 2010 USD/BOSPAYDOWNNRG ENERGY INC

928.500 NHHL Local 100.000000 0.00 0.00 0.00 928.501.000000

Base 100.000000 0.00 0.00 0.00 928.50

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

928.520 NHHL Local 100.000000 0.00 0.00 0.00 928.521.000000

Base 100.000000 0.00 0.00 0.00 928.52

62399B9X4 Total

0.00 0.000.001,857.020 Local 1,857.02

Base 0.00 0.00 0.00 1,857.02

1%   31 Jul 201562799E9Z9 08 Sep 2010 08 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTNTELOS TL B

777,529.200 NHHL Local 99.761257 0.00 0.00 0.00 775,672.911.000000

Base 99.761257 0.00 0.00 0.00 775,672.91
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1%   02 Oct 20146285349D3 30 Sep 2010 OPEN USD/BOSPAYDOWNMYLAN LABORATORIES, INC.

63,513.740 NHHL Local 100.000000 0.00 0.00 0.00 63,513.741.000000

Base 100.000000 0.00 0.00 0.00 63,513.74

1%   29 Dec 201362899D9L1 30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWNNYCO HOLDINGS 2 APS

66,198.940 NHHM Local 100.000000 0.00 0.00 0.00 66,198.941.000000

Base 100.000000 0.00 0.00 0.00 66,198.94

1%   08 May 201362899H9A6 30 Sep 2010 OPEN USD/BOSPAYDOWNNALCO COMPANY

2,643.750 NHHL Local 100.000000 0.00 0.00 0.00 2,643.751.000000

Base 100.000000 0.00 0.00 0.00 2,643.75

1%   29 Jun 201363599Q9F6 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNNATIONAL MENTOR INC

1,196.510 NHHL Local 100.000000 0.00 0.00 0.00 1,196.511.000000

Base 100.000000 0.00 0.00 0.00 1,196.51

7.25%   01 Mar 2012637432CU7 27 Aug 2010 31 Aug 2010 USD/DTCWELLS FARGO SECURITIES, LLCNATIONAL RURAL UTILS COOP FIN

780,000.000 NHIA Local 109.128000 28,275.00 0.00 0.00 851,198.401.000000

Base 109.128000 28,275.00 0.00 0.00 851,198.40

1%   08 Jun 201764399K9A0 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNNEW DEVELOPMENT HOLDINGS INC

739.020 NHHL Local 100.000000 0.00 0.00 0.00 739.021.000000

Base 100.000000 0.00 0.00 0.00 739.02

0.01%   09 Aug 201365409Q9C8 18 Aug 2010 18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTNIELSEN FINANCE LLC

706,171.430 NHHM Local 86.210223 0.00 0.00 0.00 608,791.971.000000

Base 86.210223 0.00 0.00 0.00 608,791.97

30 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUST

43,828.570 NHHM Local 96.250003 0.00 0.00 0.00 42,185.001.000000

Base 96.250003 0.00 0.00 0.00 42,185.00
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65409Q9C8 Total

0.00 0.000.00750,000.000 Local 650,976.97

Base 0.00 0.00 0.00 650,976.97

1%   09 Aug 201365499M9C8 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNNIELSEN FINANCE LLC

1,765.430 NHHM Local 100.000000 0.00 0.00 0.00 1,765.431.000000

Base 100.000000 0.00 0.00 0.00 1,765.43

1%   27 May 201665999B9C7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNNEXTMEDIA OPERATING, INC

2,378.130 NHHM Local 100.000000 0.00 0.00 0.00 2,378.131.000000

Base 100.000000 0.00 0.00 0.00 2,378.13

0%   31 Dec 201866399H9A2 30 Sep 2010 OPEN USD/BOSPAYDOWNNORTHWEST AIRLINES, INC.

10,101.010 NHHM Local 100.000000 0.00 0.00 0.00 10,101.011.000000

Base 100.000000 0.00 0.00 0.00 10,101.01

1%   15 Jun 201466899Q9S8 06 Aug 2010 25 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTNSG HOLDINGS

911,038.800 NHHM Local 95.749997 0.00 0.00 0.00 872,319.631.000000

Base 95.749997 0.00 0.00 0.00 872,319.63

1%   15 Jun 201466899Q9U3 06 Aug 2010 25 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTNSG HOLDINGS

195,997.430 NHHM Local 95.750000 0.00 0.00 0.00 187,667.541.000000

Base 95.750000 0.00 0.00 0.00 187,667.54

0%   13 Nov 201467099E9D4 11 Aug 2010 20 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTNUVEEN INVESTMENT

250,000.000 NHHM Local 90.250000 0.00 0.00 0.00 225,625.001.000000

Base 90.250000 0.00 0.00 0.00 225,625.00

12 Aug 2010 24 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHM Local 90.125000 0.00 0.00 0.00 225,312.501.000000

Base 90.125000 0.00 0.00 0.00 225,312.50
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67099E9D4 Total

0.00 0.000.00500,000.000 Local 450,937.50

Base 0.00 0.00 0.00 450,937.50

1%   29 Dec 201467099E9G7 30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWNNYCO HOLDINGS 2 APS

11,607.300 NHHM Local 100.000000 0.00 0.00 0.00 11,607.301.000000

Base 100.000000 0.00 0.00 0.00 11,607.30

1%   29 Dec 201567099E9H5 30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWNNYCO HOLDINGS 2 APS

11,679.020 NHHM Local 100.000000 0.00 0.00 0.00 11,679.021.000000

Base 100.000000 0.00 0.00 0.00 11,679.02

1%   07 Aug 201567099E9Y8 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTNTELOS INC

500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 498,750.001.000000

Base 99.750000 0.00 0.00 0.00 498,750.00

30 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -498,750.001.000000

Base 99.750000 0.00 0.00 0.00 -498,750.00

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

3,754.780 NHHM Local 100.000000 0.00 0.00 0.00 3,754.781.000000

Base 100.000000 0.00 0.00 0.00 3,754.78

67099E9Y8 Total

0.00 0.000.003,754.780 Local 3,754.78

Base 0.00 0.00 0.00 3,754.78

1%   08 Dec 201368799A9Q4 31 Jul 2010 USD/BOSPAYDOWNOSHKOSH

92,153.540 NHHL Local 100.000000 0.00 0.00 0.00 92,153.541.000000

Base 100.000000 0.00 0.00 0.00 92,153.54
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31 Jul 2010 CANCEL USD/BOSPAYDOWN

-92,153.540 NHHL Local 100.000000 0.00 0.00 0.00 -92,153.541.000000

Base 100.000000 0.00 0.00 0.00 -92,153.54

03 Aug 2010 03 Aug 2010 USD/BOSPAYDOWN

92,153.540 NHHL Local 100.000000 0.00 0.00 0.00 92,153.541.000000

Base 100.000000 0.00 0.00 0.00 92,153.54

24 Sep 2010 24 Sep 2010 USD/BOSPAYDOWN

28,878.200 NHHL Local 100.000000 0.00 0.00 0.00 28,878.201.000000

Base 100.000000 0.00 0.00 0.00 28,878.20

28 Sep 2010 28 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

481,303.290 NHHL Local 99.999997 0.00 0.00 0.00 481,303.281.000000

Base 99.999997 0.00 0.00 0.00 481,303.28

68799A9Q4 Total

0.00 0.000.00602,335.030 Local 602,335.02

Base 0.00 0.00 0.00 602,335.02

6.4%   01 Nov 201169352JAC1 27 Aug 2010 31 Aug 2010 USD/DTCWELLS FARGO SECURITIES, LLCPPL ENERGY SUPPLY LLC

380,000.000 NHIA Local 105.886000 8,106.67 0.00 0.00 402,366.801.000000

Base 105.886000 8,106.67 0.00 0.00 402,366.80

8.875%   30 Jun 2017695459AE7 23 Jul 2010 26 Jul 2010 USD/DTC3 EXCHANGE OFFER (NON CASH)PAETEC HOLDING CORP

2,531,000.000 NHFS Local 101.219969 14,351.12 0.00 0.00 2,561,877.441.000000

Base 101.219969 14,351.12 0.00 0.00 2,561,877.44

1%   30 Mar 201169899B9J5 30 Sep 2010 OPEN USD/BOSPAYDOWNPANAVISION INC

2,431.560 NHHM Local 100.000000 0.00 0.00 0.00 2,431.561.000000

Base 100.000000 0.00 0.00 0.00 2,431.56
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30 Sep 2010 OPEN USD/BOS5 PAYDOWN

1,833.630 NHHM Local 100.000000 0.00 0.00 0.00 1,833.631.000000

Base 100.000000 0.00 0.00 0.00 1,833.63

69899B9J5 Total

0.00 0.000.004,265.190 Local 4,265.19

Base 0.00 0.00 0.00 4,265.19

0%   06 May 20167189969B9 08 Jul 2010 08 Jul 2010 USD/BOSPAYDOWNPHILLIPS VAN HEUSEN

53,690.700 NHHM Local 100.000000 0.00 0.00 0.00 53,690.701.000000

Base 100.000000 0.00 0.00 0.00 53,690.70

1%   19 Mar 201674112B9E7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNPRESTIGE BRANDS INC

8,671.790 NHHL Local 100.000000 0.00 0.00 0.00 8,671.791.000000

Base 100.000000 0.00 0.00 0.00 8,671.79

1%   10 Feb 201474346P9B0 23 Sep 2010 23 Sep 2010 USD/BOSPAYDOWNPROQUEST

303,540.210 NHHM Local 100.000000 0.00 0.00 0.00 303,540.211.000000

Base 100.000000 0.00 0.00 0.00 303,540.21

1%   04 Jun 201674399J9F1 30 Sep 2010 OPEN USD/BOSPAYDOWNPROTECTION ONE TL B

1,376.120 NHHL Local 100.000000 0.00 0.00 0.00 1,376.121.000000

Base 100.000000 0.00 0.00 0.00 1,376.12

3.625%   17 Sep 201274432QBH7 27 Aug 2010 31 Aug 2010 USD/DTCWELLS FARGO SECURITIES, LLCPRUDENTIAL FINANCIAL INC

725,000.000 NHIA Local 103.559000 11,972.57 0.00 0.00 750,802.751.000000

Base 103.559000 11,972.57 0.00 0.00 750,802.75

1%   16 Apr 201374899D9G7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNROYALTY PHARMA FINANCE

1,586.240 NHHL Local 100.000000 0.00 0.00 0.00 1,586.241.000000

Base 100.000000 0.00 0.00 0.00 1,586.24
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7.5%   15 Feb 2014749121BR9 12 Aug 2010 17 Aug 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCQWEST COMMUNICATIONS INTL INC

164,000.000 NHFS Local 102.320000 68.33 0.00 0.00 167,804.801.000000

Base 102.320000 68.33 0.00 0.00 167,804.80

8%   01 Oct 2015749121BZ1 20 Sep 2010 USD/DTCMANDATORYEXCHANGE NON CASHQWEST COMMUNICATIONS INT

2,179,000.000 NHFS Local 103.441945 81,833.56 0.00 0.00 2,254,000.001.000000

Base 103.441945 81,833.56 0.00 0.00 2,254,000.00

20 Sep 2010 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-2,179,000.000 NHFS Local 103.441945 -81,833.56 0.00 0.00 -2,254,000.001.000000

Base 103.441945 -81,833.56 0.00 0.00 -2,254,000.00

20 Sep 2010 20 Sep 2010 USD/DTCMANDATORYEXCHANGE NON CASH

2,179,000.000 NHFS Local 103.441945 81,833.56 0.00 0.00 2,254,000.001.000000

Base 103.441945 81,833.56 0.00 0.00 2,254,000.00

749121BZ1 Total

0.00 0.0081,833.562,179,000.000 Local 2,254,000.00

Base 81,833.56 0.00 0.00 2,254,000.00

8%   01 Oct 2015749121CA5 24 Sep 2010 29 Sep 2010 USD/DTCBANK OF AMERICA SECURITIES LLCQWEST COMMUNICATIONS INT

1,104,000.000 NHFS Local 108.000000 43,669.33 0.00 0.00 1,192,320.001.000000

Base 108.000000 43,669.33 0.00 0.00 1,192,320.00

1%   12 Jul 20147499999N0 31 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTRJO HOLDINGS CORP

1,305.870 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

31 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1,305.870 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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7499999N0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   18 Nov 20167587539K5 30 Sep 2010 OPEN USD/BOSPAYDOWNREGAL CINEMAS CORP

3,513.890 NHHL Local 100.000000 0.00 0.00 0.00 3,513.891.000000

Base 100.000000 0.00 0.00 0.00 3,513.89

24 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

728,847.110 NHHM Local 99.499999 0.00 0.00 0.00 725,202.871.000000

Base 99.499999 0.00 0.00 0.00 725,202.87

30 Sep 2010 OPEN USD/BOS5 PAYDOWN

1,831.270 NHHM Local 100.000000 0.00 0.00 0.00 1,831.271.000000

Base 100.000000 0.00 0.00 0.00 1,831.27

7587539K5 Total

0.00 0.000.00734,192.270 Local 730,548.03

Base 0.00 0.00 0.00 730,548.03

8.375%   15 Dec 201375886AAB4 06 Aug 2010 11 Aug 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCREGENCY ENERGY PARTNERS LP

180,000.000 NHFS Local 104.750000 2,345.00 0.00 0.00 188,550.001.000000

Base 104.750000 2,345.00 0.00 0.00 188,550.00

12 Aug 2010 17 Aug 2010 USD/DTCMILLER TABAK ROBERTS SECS LLC

377,000.000 NHFS Local 104.750000 5,437.70 0.00 0.00 394,907.501.000000

Base 104.750000 5,437.70 0.00 0.00 394,907.50

75886AAB4 Total

0.00 0.007,782.70557,000.000 Local 583,457.50

Base 7,782.70 0.00 0.00 583,457.50
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1%   05 Nov 201576199E9D4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNREYNOLDS GROUP HOLDINGS INC.

5,321.100 NHHL Local 100.000000 0.00 0.00 0.00 5,321.101.000000

Base 100.000000 0.00 0.00 0.00 5,321.10

1%   05 May 201676299D9K9 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNREYNOLDS GROUPS HOLDINGS, INC

1,339.860 NHHL Local 100.000000 0.00 0.00 0.00 1,339.861.000000

Base 100.000000 0.00 0.00 0.00 1,339.86

10%   15 Jul 201778108AAA2 14 Sep 2010 17 Sep 2010 USD/DTCBARCLAYS CAPITAL INCRSC EQUIPMENT RENTAL INC

538,000.000 NHFS Local 110.500000 9,265.56 0.00 0.00 594,490.001.000000

Base 110.500000 9,265.56 0.00 0.00 594,490.00

6.5%   01 Mar 2011786514BC2 27 Aug 2010 31 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCSAFEWAY INC

780,000.000 NHIA Local 102.602000 25,350.00 0.00 0.00 800,295.601.000000

Base 102.602000 25,350.00 0.00 0.00 800,295.60

1%   30 Jul 201680599Y9B2 11 Aug 2010 24 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTSAVVIS COMMUNICATIONS CORP

500,000.000 NHHM Local 98.625000 0.00 0.00 0.00 493,125.001.000000

Base 98.625000 0.00 0.00 0.00 493,125.00

11 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 98.750000 0.00 0.00 0.00 493,750.001.000000

Base 98.750000 0.00 0.00 0.00 493,750.00

11 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHM Local 98.750000 0.00 0.00 0.00 -493,750.001.000000

Base 98.750000 0.00 0.00 0.00 -493,750.00

11 Aug 2010 13 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 98.389348 0.00 0.00 0.00 491,946.741.000000

Base 98.389348 0.00 0.00 0.00 491,946.74
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80599Y9B2 Total

0.00 0.000.001,000,000.000 Local 985,071.74

Base 0.00 0.00 0.00 985,071.74

1%   08 May 201481099Q9R7 13 Jul 2010 13 Jul 2010 USD/BOSPAYDOWNSCORPION HOLDING LTD

2,500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,500,000.00

1%   05 Mar 201481699A1F0 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSEMINOLE TRIBE OF FLORIDA

546.560 NHHL Local 100.000000 0.00 0.00 0.00 546.561.000000

Base 100.000000 0.00 0.00 0.00 546.56

1%   05 Mar 201481699C9Q4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSEMINOLE TRIBE OF FLORIDA

161.940 NHHL Local 100.000000 0.00 0.00 0.00 161.941.000000

Base 100.000000 0.00 0.00 0.00 161.94

1%   05 Mar 201481699C9R2 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSEMINOLE TRIBE OF FLORIDA

7,085.020 NHHL Local 100.000000 0.00 0.00 0.00 7,085.021.000000

Base 100.000000 0.00 0.00 0.00 7,085.02

8%   15 Nov 2021817565BU7 23 Jul 2010 27 Jul 2010 USD/DTCJEFFERIES+ CO. - BOND DIVISIONSERVICE CORP INTL

900,000.000 NHFS Local 104.250000 14,400.00 0.00 0.00 938,250.001.000000

Base 104.250000 14,400.00 0.00 0.00 938,250.00

1%   21 Nov 201481799M9D0 16 Sep 2010 16 Sep 2010 USD/BOSPAYDOWNSEQUA TL B

173.660 NHHL Local 100.000000 0.00 0.00 0.00 173.661.000000

Base 100.000000 0.00 0.00 0.00 173.66

1%   10 May 201684499L9A5 30 Sep 2010 OPEN USD/BOSPAYDOWNSW ACQUISITION CO., INC.

2,070.740 NHHL Local 100.000000 0.00 0.00 0.00 2,070.741.000000

Base 100.000000 0.00 0.00 0.00 2,070.74
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10%   30 Sep 201384899A9Y3 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSPIRIT AEROSYSTEMS INC

1,996.800 NHHL Local 100.000000 0.00 0.00 0.00 1,996.801.000000

Base 100.000000 0.00 0.00 0.00 1,996.80

11.625%   01 Apr 20185224CAA2 19 Aug 2010 24 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCSQUARE TWO FINANCIAL COR

2,517,000.000 NHFS Local 87.250000 111,351.03 0.00 0.00 2,196,082.501.000000

Base 87.250000 111,351.03 0.00 0.00 2,196,082.50

7.375%   01 Nov 2012858119AJ9 20 Jul 2010 23 Jul 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONSTEEL DYNAMICS INC

1,724,000.000 NHFS Local 104.750000 28,960.81 0.00 0.00 1,805,890.001.000000

Base 104.750000 28,960.81 0.00 0.00 1,805,890.00

9.5%   15 Oct 201786183PAE2 24 Sep 2010 OPEN USD/DTCFRIEDMAN BILLINGS + RAMSEYSTONERIDGE INC

318,000.000 NHFS Local 103.000000 0.00 0.00 0.00 327,540.001.000000

Base 103.000000 0.00 0.00 0.00 327,540.00

1%   28 Feb 20148679919G8 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSUNGARD DATA SYSTEMS INC

131.550 NHHL Local 100.000000 0.00 0.00 0.00 131.551.000000

Base 100.000000 0.00 0.00 0.00 131.55

100%   28 Feb 201486799C9B5 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSUNGARD

627.910 NHHL Local 100.000000 0.00 0.00 0.00 627.911.000000

Base 100.000000 0.00 0.00 0.00 627.91

1%   02 Jun 20128685369B1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSUPERVALU INC

164.450 NHHL Local 100.000000 0.00 0.00 0.00 164.451.000000

Base 100.000000 0.00 0.00 0.00 164.45

1%   02 Jun 201186899B9J9 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSUPERVALU, INC

59,064.550 NHHL Local 100.000000 0.00 0.00 0.00 59,064.551.000000

Base 100.000000 0.00 0.00 0.00 59,064.55



Prepared by State StreetPage 1179

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   31 Dec 201586899D9S5 30 Sep 2010 OPEN USD/BOSPAYDOWNSUPERMEDIA, INC.

58,272.070 NHHM Local 100.000000 0.00 0.00 0.00 58,272.071.000000

Base 100.000000 0.00 0.00 0.00 58,272.07

1%   05 Apr 201586899N9T1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSUPERVALU INC

266.120 NHHL Local 100.000000 0.00 0.00 0.00 266.121.000000

Base 100.000000 0.00 0.00 0.00 266.12

8%   01 Mar 201887311XAA6 29 Jul 2010 04 Aug 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)TW TELECOM HOLDINGS INC

410,000.000 NHFS Local 99.284000 12,026.67 0.00 0.00 407,064.401.000000

Base 99.284000 12,026.67 0.00 0.00 407,064.40

1%   10 Oct 201487399J9L0 29 Jul 2010 11 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTTEXAS COMP ELEC HOLD CO

1,000,000.000 NHHM Local 78.000000 0.00 0.00 0.00 780,000.001.000000

Base 78.000000 0.00 0.00 0.00 780,000.00

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

2,564.100 NHHM Local 100.000000 0.00 0.00 0.00 2,564.101.000000

Base 100.000000 0.00 0.00 0.00 2,564.10

87399J9L0 Total

0.00 0.000.001,002,564.100 Local 782,564.10

Base 0.00 0.00 0.00 782,564.10

1%   17 Jun 201687599D9A5 26 Aug 2010 26 Aug 2010 USD/BOSPAYDOWNTARGA RESOURCES, INC.

161,276.460 NHHL Local 100.000000 0.00 0.00 0.00 161,276.461.000000

Base 100.000000 0.00 0.00 0.00 161,276.46

29 Sep 2010 29 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

263,642.560 NHHL Local 100.000000 0.00 0.00 0.00 263,642.561.000000

Base 100.000000 0.00 0.00 0.00 263,642.56
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87599D9A5 Total

0.00 0.000.00424,919.020 Local 424,919.02

Base 0.00 0.00 0.00 424,919.02

200%   15 Jul 201787612BAC6 06 Jul 2010 06 Jul 2010 USD/DTCMANDATORYEXCHANGE NON CASHTARGA RESOURCES PARTNERS

579,000.000 NHFS Local 94.973000 30,940.31 0.00 0.00 549,893.671.000000

Base 94.973000 30,940.31 0.00 0.00 549,893.67

1%   10 Oct 20148799229T1 30 Sep 2010 OPEN USD/BOSPAYDOWNTEXAS COMPETITIVE ENERGY B 3

1,045.590 NHHL Local 100.000000 0.00 0.00 0.00 1,045.591.000000

Base 100.000000 0.00 0.00 0.00 1,045.59

1%   28 Feb 20128799999H5 17 Aug 2010 17 Aug 2010 USD/BOSPAYDOWNTEMBEC

2,500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,500,000.00

7.25%   15 Jul 2013882491AK9 09 Aug 2010 10 Aug 2010 USD/DTC1 TENDER OFFERTEXAS INDS INC

101,000.000 NHFS Local 100.063000 508.51 0.00 0.00 101,063.631.000000

Base 100.063000 508.51 0.00 0.00 101,063.63

7.25%   15 Jul 2013882491AN3 09 Aug 2010 10 Aug 2010 USD/DTC1 TENDER OFFERTEXAS INDS INC

3,689,000.000 NHFS Local 100.063000 18,573.08 0.00 0.00 3,691,324.071.000000

Base 100.063000 18,573.08 0.00 0.00 3,691,324.07

1%   10 Oct 201488299C9C4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNTEXAS COMPETITIVE ELECTRIC HLD

991.290 NHHL Local 100.000000 0.00 0.00 0.00 991.291.000000

Base 100.000000 0.00 0.00 0.00 991.29

1%   10 Oct 201488299S9B1 30 Sep 2010 OPEN USD/BOSPAYDOWNTEXAS COMPETITIVE ENERGY (TXU)

2,012.410 NHHL Local 100.000000 0.00 0.00 0.00 2,012.411.000000

Base 100.000000 0.00 0.00 0.00 2,012.41
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1%   11 Aug 201388399B9K7 31 Jul 2010 USD/BOSPAYDOWNTEXTRON FASTENING SYSTEMS

539,733.050 NHHL Local 100.000000 0.00 0.00 0.00 539,733.051.000000

Base 100.000000 0.00 0.00 0.00 539,733.05

31 Jul 2010 CANCEL USD/BOSPAYDOWN

-539,733.050 NHHL Local 100.000000 0.00 0.00 0.00 -539,733.051.000000

Base 100.000000 0.00 0.00 0.00 -539,733.05

03 Aug 2010 03 Aug 2010 USD/BOSPAYDOWN

539,733.050 NHHL Local 100.000000 0.00 0.00 0.00 539,733.051.000000

Base 100.000000 0.00 0.00 0.00 539,733.05

88399B9K7 Total

0.00 0.000.00539,733.050 Local 539,733.05

Base 0.00 0.00 0.00 539,733.05

1%   24 Nov 201489199D9E7 30 Sep 2010 OPEN USD/BOSPAYDOWNTOWER CO. 11/24/2014

3,125.000 NHHM Local 100.000000 0.00 0.00 0.00 3,125.001.000000

Base 100.000000 0.00 0.00 0.00 3,125.00

7.75%   15 Jul 2014893647AL1 09 Jul 2010 15 Jul 2010 USD/DTC6 EXCHANGE OFFER (NON CASH)TRANSDIGM INC

253,000.000 NHFS Local 97.125000 9,476.96 0.00 0.00 245,726.251.000000

Base 97.125000 9,476.96 0.00 0.00 245,726.25

7.75%   01 Mar 201889469AAA2 10 Aug 2010 13 Aug 2010 USD/DTCJ.P. MORGAN SECURITIES LLCTREEHOUSE FOODS INC

152,000.000 NHFS Local 106.000000 5,268.28 0.00 0.00 161,120.001.000000

Base 106.000000 5,268.28 0.00 0.00 161,120.00

1%   11 Jun 201489599D9A1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNTRIDENT EXPLORATION CORP.

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00



Prepared by State StreetPage 1182

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

7%   01 Oct 2018902730AA8 15 Sep 2010 29 Sep 2010 USD/DTCSTERNE, AGEE, AND LEACH INCUHS ESCROW CORP

225,000.000 NHFS Local 101.625000 0.00 0.00 0.00 228,656.251.000000

Base 101.625000 0.00 0.00 0.00 228,656.25

8.375%   01 Apr 201490333LAB8 27 Aug 2010 USD/DTCTENDER OFFERUS CONCRETE INC

4,000,000.000 NHFS Local 20.175000 0.00 0.00 0.00 807,000.001.000000

Base 20.175000 0.00 0.00 0.00 807,000.00

27 Aug 2010 CANCEL USD/DTCTENDER OFFER

-4,000,000.000 NHFS Local 20.175000 0.00 0.00 0.00 -807,000.001.000000

Base 20.175000 0.00 0.00 0.00 -807,000.00

01 Sep 2010 01 Sep 2010 USD/DTCBANKRUPTCY REORGANIZATION

4,000,000.000 NHFS Local 103.453125 0.00 0.00 0.00 4,138,125.001.000000

Base 103.453125 0.00 0.00 0.00 4,138,125.00

90333LAB8 Total

0.00 0.000.004,000,000.000 Local 4,138,125.00

Base 0.00 0.00 0.00 4,138,125.00

1%   06 Nov 201490399M9Z6 31 Jul 2010 USD/BOSPAYDOWNUNIVERSAL CITY DEVELOPMENT

6,770.830 NHHL Local 100.000000 0.00 0.00 0.00 6,770.831.000000

Base 100.000000 0.00 0.00 0.00 6,770.83

31 Jul 2010 CANCEL USD/BOSPAYDOWN

-6,770.830 NHHL Local 100.000000 0.00 0.00 0.00 -6,770.831.000000

Base 100.000000 0.00 0.00 0.00 -6,770.83

05 Aug 2010 05 Aug 2010 USD/BOSPAYDOWN

6,770.830 NHHL Local 100.000000 0.00 0.00 0.00 6,770.831.000000

Base 100.000000 0.00 0.00 0.00 6,770.83
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90399M9Z6 Total

0.00 0.000.006,770.830 Local 6,770.83

Base 0.00 0.00 0.00 6,770.83

1%   29 Sep 201490699B9P9 10 Aug 2010 20 Aug 2010 USD/BOSPAYDOWNUNIVISION COMMUNICATIONS

1,250,000.000 NHHM Local 87.625000 0.00 0.00 0.00 1,095,312.501.000000

Base 87.625000 0.00 0.00 0.00 1,095,312.50

10 Aug 2010 20 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

734,228.190 NHHM Local 87.624999 0.00 0.00 0.00 643,367.451.000000

Base 87.624999 0.00 0.00 0.00 643,367.45

31 Aug 2010 31 Aug 2010 USD/BOSPAYDOWN

3,174.390 NHHM Local 100.000000 0.00 0.00 0.00 3,174.391.000000

Base 100.000000 0.00 0.00 0.00 3,174.39

90699B9P9 Total

0.00 0.000.001,987,402.580 Local 1,741,854.34

Base 0.00 0.00 0.00 1,741,854.34

1%   23 Aug 2013910NUNII8 19 Aug 2010 19 Aug 2010 USD/BOSPAYDOWNTRAVELPORT LLC LX111790

284,994.320 NHHL Local 99.999996 0.00 0.00 0.00 284,994.311.000000

Base 99.999996 0.00 0.00 0.00 284,994.31

1%   28 Feb 2016910QQHII9 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSUNGARD DATA

4,931.930 NHHL Local 100.000000 0.00 0.00 0.00 4,931.931.000000

Base 100.000000 0.00 0.00 0.00 4,931.93

1%   04 Mar 2015910UTHII7 30 Sep 2010 OPEN USD/BOSPAYDOWN1 800 CONTACTS INC

3,762.550 NHHM Local 100.000000 0.00 0.00 0.00 3,762.551.000000

Base 100.000000 0.00 0.00 0.00 3,762.55
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1%   20 Dec 2014910VBAII9 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNGEORGIA PACIFIC CORPORATION

1,092.490 NHHL Local 100.000000 0.00 0.00 0.00 1,092.491.000000

Base 100.000000 0.00 0.00 0.00 1,092.49

10.875%   15 Jun 201911365AV6 30 Sep 2010 OPEN USD/DTCBARCLAYS CAPITAL INCUNITED RENTALS NORTH AM

725,000.000 NHFS Local 112.970000 24,091.15 0.00 0.00 819,032.501.000000

Base 112.970000 24,091.15 0.00 0.00 819,032.50

0.01%   15 Aug 2019912803AR4 20 Aug 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUNITED STATES TRES BD STRP PRN

2,910,000.000 NHFI Local 78.689000 0.00 0.00 0.00 2,289,849.901.000000

Base 78.689000 0.00 0.00 0.00 2,289,849.90

20 Aug 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-2,910,000.000 NHFI Local 78.689000 0.00 0.00 0.00 -2,289,849.901.000000

Base 78.689000 0.00 0.00 0.00 -2,289,849.90

20 Aug 2010 25 Aug 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

27,580,000.000 NHFI Local 78.689000 0.00 0.00 0.00 21,702,426.201.000000

Base 78.689000 0.00 0.00 0.00 21,702,426.20

912803AR4 Total

0.00 0.000.0027,580,000.000 Local 21,702,426.20

Base 0.00 0.00 0.00 21,702,426.20

4.25%   15 May 2039912810QB7 27 Aug 2010 01 Sep 2010 USD/FEDDEUTSCHE BANK SECURITIES INCUS TREASURY N/B

9,750,000.000 NHHW Local 109.906250 122,736.07 0.00 0.00 10,715,859.381.000000

Base 109.906250 122,736.07 0.00 0.00 10,715,859.38

5.125%   30 Jun 2011912828FK1 12 Aug 2010 13 Aug 2010 USD/FEDCANTOR FITZGERALD/CANTOR CLEARING SUNITED STATES TREAS NTS

3,300,000.000 NHFJ Local 104.257812 20,221.47 0.00 0.00 3,440,507.811.000000

Base 104.257812 20,221.47 0.00 0.00 3,440,507.81
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2.25%   31 May 2014912828KV1 16 Jul 2010 21 Jul 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIUNITED STATES TREAS NTS

5,000,000.000 NHHW Local 103.714844 15,676.23 0.00 0.00 5,185,742.191.000000

Base 103.714844 15,676.23 0.00 0.00 5,185,742.19

17 Aug 2010 20 Aug 2010 USD/FEDLOOP CAPITAL

14,250,000.000 NHHW Local 104.539063 70,957.99 0.00 0.00 14,896,816.411.000000

Base 104.539063 70,957.99 0.00 0.00 14,896,816.41

912828KV1 Total

0.00 0.0086,634.2219,250,000.000 Local 20,082,558.60

Base 86,634.22 0.00 0.00 20,082,558.60

0.875%   31 Oct 2011912828LT5 10 Sep 2010 15 Sep 2010 USD/FEDLOOP CAPITAL MARKETS INCWI TREASURY N/B

16,740,000.000 NHFI Local 100.703125 62,775.00 0.00 0.00 16,857,703.131.000000

Base 100.703125 62,775.00 0.00 0.00 16,857,703.13

1%   30 Apr 2012912828NB2 15 Jul 2010 20 Jul 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIUS TREASURY N/B

2,500,000.000 NHHW Local 100.765625 5,502.72 0.00 0.00 2,519,140.631.000000

Base 100.765625 5,502.72 0.00 0.00 2,519,140.63

0.625%   31 Jul 2012912828NQ9 16 Aug 2010 17 Aug 2010 USD/FEDLOOP CAPITAL MARKETS INCWI TREASURY SEC

8,000,000.000 NHFS Local 100.238281 2,309.78 0.00 0.00 8,019,062.501.000000

Base 100.238281 2,309.78 0.00 0.00 8,019,062.50

1%   31 Oct 2014912MWWII6 16 Jul 2010 16 Jul 2010 USD/BOSPAYDOWNMETAVANTE CORPORATION

59,301.700 NHHL Local 99.999983 0.00 0.00 0.00 59,301.691.000000

Base 99.999983 0.00 0.00 0.00 59,301.69

1%   02 Apr 2012912TGFII6 27 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTDEAN FOODS TERM LOAN A

653,341.330 NHHL Local 94.591802 0.00 0.00 0.00 618,007.341.000000

Base 94.591802 0.00 0.00 0.00 618,007.34
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27 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-653,341.330 NHHL Local 94.591802 0.00 0.00 0.00 -618,007.341.000000

Base 94.591802 0.00 0.00 0.00 -618,007.34

27 Jul 2010 27 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

653,341.340 NHHL Local 94.591800 0.00 0.00 0.00 618,007.341.000000

Base 94.591800 0.00 0.00 0.00 618,007.34

912TGFII6 Total

0.00 0.000.00653,341.340 Local 618,007.34

Base 0.00 0.00 0.00 618,007.34

1%   30 Jun 201291399C9A1 23 Sep 2010 23 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTUNITED COMPONENTS INC

907,057.880 NHHL Local 100.000000 0.00 0.00 0.00 907,057.881.000000

Base 100.000000 0.00 0.00 0.00 907,057.88

0.01%   14 Nov 2014913EQJII9 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCCS INC (1331826 ALBERTA ULC)

2,506.270 NHHM Local 100.000000 0.00 0.00 0.00 2,506.271.000000

Base 100.000000 0.00 0.00 0.00 2,506.27

1%   29 Sep 201491499B9R5 31 Aug 2010 31 Aug 2010 USD/BOSPAYDOWNUNIVISION COMMUNICATIONS

7,261.040 NHHL Local 100.000000 0.00 0.00 0.00 7,261.041.000000

Base 100.000000 0.00 0.00 0.00 7,261.04

1%   28 Oct 2014916EAGII9 06 Jul 2010 06 Jul 2010 USD/BOSPAYDOWNGENTEK INC

18,461.540 NHHM Local 100.000000 0.00 0.00 0.00 18,461.541.000000

Base 100.000000 0.00 0.00 0.00 18,461.54

6.625%   15 May 2011925524AQ3 27 Aug 2010 31 Aug 2010 USD/DTCBANK OF AMERICA SECURITIES LLCVIACOM INC

37,000.000 NHIA Local 103.323000 721.76 0.00 0.00 38,229.511.000000

Base 103.323000 721.76 0.00 0.00 38,229.51
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1%   31 Jul 201492599S9F1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNVEYANCE TECHONOLOGIES INC

480.210 NHHM Local 100.000000 0.00 0.00 0.00 480.211.000000

Base 100.000000 0.00 0.00 0.00 480.21

1%   31 Jul 201492599S9K0 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNVEYANCE TECHNOLOGIES INC

3,359.580 NHHM Local 100.006548 0.00 0.00 0.00 3,359.801.000000

Base 100.006548 0.00 0.00 0.00 3,359.80

8.75%   01 Dec 201392829NAB1 09 Sep 2010 14 Sep 2010 USD/DTCTHE PRINCERIDGE GROUP LLCVISANT HLDG CORP

308,000.000 NHFS Local 103.820000 7,710.69 0.00 0.00 319,765.601.000000

Base 103.820000 7,710.69 0.00 0.00 319,765.60

20 Sep 2010 22 Sep 2010 USD/DTC2 TENDER OFFER

2,785,000.000 NHFS Local 101.734000 75,136.97 0.00 0.00 2,833,291.901.000000

Base 101.734000 75,136.97 0.00 0.00 2,833,291.90

92829NAB1 Total

0.00 0.0082,847.663,093,000.000 Local 3,153,057.50

Base 82,847.66 0.00 0.00 3,153,057.50

5.7%   01 Aug 201392976WBA3 27 Aug 2010 31 Aug 2010 USD/DTCWELLS FARGO SECURITIES, LLCWACHOVIA CORP GLBL MED TM SR

1,000,000.000 NHIA Local 110.206000 4,750.00 0.00 0.00 1,102,060.001.000000

Base 110.206000 4,750.00 0.00 0.00 1,102,060.00

1%   31 Mar 2017929ENBII1 30 Sep 2010 OPEN USD/BOS1 PAYDOWNMEDIACOM ILLINOIS LLC

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

30 Sep 2010 OPEN USD/BOSPAYDOWN

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00
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929ENBII1 Total

0.00 0.000.004,375.000 Local 4,375.00

Base 0.00 0.00 0.00 4,375.00

1%   26 Jan 2015929FRUII2 30 Sep 2010 OPEN USD/BOSPAYDOWNJARDEN CORPORATION

1,867.980 NHHL Local 100.000000 0.00 0.00 0.00 1,867.981.000000

Base 100.000000 0.00 0.00 0.00 1,867.98

1%   06 Nov 2013929MPNII5 14 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTMANITOWOC COMPANY INC

119,094.280 NHHL Local 97.250002 0.00 0.00 0.00 115,819.191.000000

Base 97.250002 0.00 0.00 0.00 115,819.19

1%   09 Dec 2013929PRXII4 02 Jul 2010 02 Jul 2010 USD/BOSPAYDOWNJOHN MANEELY COMPANY

2,958.460 NHHM Local 100.000000 0.00 0.00 0.00 2,958.461.000000

Base 100.000000 0.00 0.00 0.00 2,958.46

1%   14 Oct 2015929YCAII1 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

834.000 NHHM Local 100.000000 0.00 0.00 0.00 834.001.000000

Base 100.000000 0.00 0.00 0.00 834.00

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-834.000 NHHM Local 100.000000 0.00 0.00 0.00 -834.001.000000

Base 100.000000 0.00 0.00 0.00 -834.00

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

834.000 NHHM Local 100.000000 0.00 0.00 0.00 834.001.000000

Base 100.000000 0.00 0.00 0.00 834.00

929YCAII1 Total

0.00 0.000.00834.000 Local 834.00

Base 0.00 0.00 0.00 834.00
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1%   30 Apr 201593499D9D8 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

1,388.770 NHHM Local 100.000000 0.00 0.00 0.00 1,388.771.000000

Base 100.000000 0.00 0.00 0.00 1,388.77

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-1,388.770 NHHM Local 100.000000 0.00 0.00 0.00 -1,388.771.000000

Base 100.000000 0.00 0.00 0.00 -1,388.77

1%   30 Apr 201593499D9D8 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

797.830 NHHL Local 100.000000 0.00 0.00 0.00 797.831.000000

Base 100.000000 0.00 0.00 0.00 797.83

1%   30 Apr 201593499D9D8 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

1,388.770 NHHM Local 100.000000 0.00 0.00 0.00 1,388.771.000000

Base 100.000000 0.00 0.00 0.00 1,388.77

93499D9D8 Total

0.00 0.000.002,186.600 Local 2,186.60

Base 0.00 0.00 0.00 2,186.60

1%   30 Oct 201493499X9G7 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

18,585.010 NHHM Local 100.000000 0.00 0.00 0.00 18,585.011.000000

Base 100.000000 0.00 0.00 0.00 18,585.01

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-18,585.010 NHHM Local 100.000000 0.00 0.00 0.00 -18,585.011.000000

Base 100.000000 0.00 0.00 0.00 -18,585.01

1%   30 Oct 201493499X9G7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

3,805.640 NHHL Local 100.000000 0.00 0.00 0.00 3,805.641.000000

Base 100.000000 0.00 0.00 0.00 3,805.64
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1%   30 Oct 201493499X9G7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

18,585.010 NHHM Local 100.000000 0.00 0.00 0.00 18,585.011.000000

Base 100.000000 0.00 0.00 0.00 18,585.01

93499X9G7 Total

0.00 0.000.0022,390.650 Local 22,390.65

Base 0.00 0.00 0.00 22,390.65

1%   24 Oct 2014939JNYII8 12 Aug 2010 20 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTAVAYA INC

500,000.000 NHHM Local 88.500000 0.00 0.00 0.00 442,500.001.000000

Base 88.500000 0.00 0.00 0.00 442,500.00

12 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

1,000,000.000 NHHM Local 88.375000 0.00 0.00 0.00 883,750.001.000000

Base 88.375000 0.00 0.00 0.00 883,750.00

12 Aug 2010 27 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

487,140.560 NHHM Local 88.249999 0.00 0.00 0.00 429,901.541.000000

Base 88.249999 0.00 0.00 0.00 429,901.54

30 Sep 2010 OPEN USD/BOSPAYDOWN

1,293.930 NHHM Local 100.000000 0.00 0.00 0.00 1,293.931.000000

Base 100.000000 0.00 0.00 0.00 1,293.93

939JNYII8 Total

0.00 0.000.001,988,434.490 Local 1,757,445.47

Base 0.00 0.00 0.00 1,757,445.47

1%   06 Nov 2014939SLNII4 30 Sep 2010 OPEN USD/BOSPAYDOWNRURAL/METRO OPERATING COMPANY

5,949.460 NHHL Local 100.000000 0.00 0.00 0.00 5,949.461.000000

Base 100.000000 0.00 0.00 0.00 5,949.46
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1%   31 Dec 2014939VXGII9 30 Sep 2010 OPEN USD/BOSPAYDOWNPODS FUNDING CORP. II

36,190.940 NHHL Local 100.000000 0.00 0.00 0.00 36,190.941.000000

Base 100.000000 0.00 0.00 0.00 36,190.94

1%   24 Oct 2014939WHTII7 30 Jul 2010 30 Jul 2010 USD/BOSPAYDOWNDEX MEDIA WEST

12,884.710 NHHL Local 100.000000 0.00 0.00 0.00 12,884.711.000000

Base 100.000000 0.00 0.00 0.00 12,884.71

31 Aug 2010 01 Sep 2010 USD/BOSPAYDOWN

4,294.900 NHHL Local 100.000000 0.00 0.00 0.00 4,294.901.000000

Base 100.000000 0.00 0.00 0.00 4,294.90

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

20,588.670 NHHL Local 100.000000 0.00 0.00 0.00 20,588.671.000000

Base 100.000000 0.00 0.00 0.00 20,588.67

939WHTII7 Total

0.00 0.000.0037,768.280 Local 37,768.28

Base 0.00 0.00 0.00 37,768.28

1%   31 Dec 2015939XRAII5 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNTASC INC.

724.170 NHHL Local 100.000000 0.00 0.00 0.00 724.171.000000

Base 100.000000 0.00 0.00 0.00 724.17

1%   31 Dec 2014939XRCII1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNTASC INC.

3,778.260 NHHL Local 100.000000 0.00 0.00 0.00 3,778.261.000000

Base 100.000000 0.00 0.00 0.00 3,778.26

1%   19 May 201795099H9A4 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNWENDYS / ARBYS REST LLC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00
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1%   02 Feb 2015959NAYII8 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNSKYPE TECHNOLOGIES S.A

25,000.000 NHHM Local 100.000000 0.00 0.00 0.00 25,000.001.000000

Base 100.000000 0.00 0.00 0.00 25,000.00

1%   27 Jun 2014959QTTII2 15 Jul 2010 15 Jul 2010 USD/BOSPAYDOWNLION COPOLYMER, LLC

83,078.590 NHHM Local 100.000000 0.00 0.00 0.00 83,078.591.000000

Base 100.000000 0.00 0.00 0.00 83,078.59

13 Aug 2010 13 Aug 2010 USD/BOSPAYDOWN

166,921.410 NHHM Local 100.000000 0.00 0.00 0.00 166,921.411.000000

Base 100.000000 0.00 0.00 0.00 166,921.41

959QTTII2 Total

0.00 0.000.00250,000.000 Local 250,000.00

Base 0.00 0.00 0.00 250,000.00

1%   02 Feb 2015959SBCII4 23 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTSPANSION LLC

352,468.500 NHHL Local 100.000000 0.00 0.00 0.00 352,468.501.000000

Base 100.000000 0.00 0.00 0.00 352,468.50

23 Jul 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-352,468.500 NHHL Local 100.000000 0.00 0.00 0.00 -352,468.501.000000

Base 100.000000 0.00 0.00 0.00 -352,468.50

23 Jul 2010 30 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

352,468.500 NHHL Local 99.874998 0.00 0.00 0.00 352,027.911.000000

Base 99.874998 0.00 0.00 0.00 352,027.91

27 Jul 2010 06 Aug 2010 USD/BOS1 STATE STREET BANK AND TRUST

210,428.950 NHHL Local 100.000000 0.00 0.00 0.00 210,428.951.000000

Base 100.000000 0.00 0.00 0.00 210,428.95



Prepared by State StreetPage 1193

Sales Report by Report Date
Composite

to March 25, 2011View Date:September 30, 2010July 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

05 Aug 2010 23 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

105,740.100 NHHL Local 99.624995 0.00 0.00 0.00 105,343.571.000000

Base 99.624995 0.00 0.00 0.00 105,343.57

959SBCII4 Total

0.00 0.000.00668,637.550 Local 667,800.43

Base 0.00 0.00 0.00 667,800.43

1%   14 Sep 2015959TLSII6 27 Sep 2010 27 Sep 2010 USD/BOSPAYDOWNWEATHER CHANNEL

6,571.540 NHHM Local 100.000000 0.00 0.00 0.00 6,571.541.000000

Base 100.000000 0.00 0.00 0.00 6,571.54

1%   18 Mar 2013959UUDII6 30 Sep 2010 OPEN USD/BOSPAYDOWNGUILFORD MILLS INC

376.460 NHHM Local 100.000000 0.00 0.00 0.00 376.461.000000

Base 100.000000 0.00 0.00 0.00 376.46

1%   11 Mar 2016959WGWII6 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNATI PHYSICAL THERAPY

1,341.120 NHHL Local 100.000000 0.00 0.00 0.00 1,341.121.000000

Base 100.000000 0.00 0.00 0.00 1,341.12

0%   11 Mar 2016959WGXII4 06 Jul 2010 06 Jul 2010 USD/BOSPAYDOWNSAVERS, INC.

1,051.970 NHHL Local 100.000000 0.00 0.00 0.00 1,051.971.000000

Base 100.000000 0.00 0.00 0.00 1,051.97

1%   12 Jun 2014959ZUSII2 30 Sep 2010 OPEN USD/BOSPAYDOWNHMH PUBLISHING COMPANY LIMITED

4,095.910 NHHM Local 100.000000 0.00 0.00 0.00 4,095.911.000000

Base 100.000000 0.00 0.00 0.00 4,095.91

1%   11 Feb 201697799E9E2 02 Jul 2010 02 Jul 2010 USD/BOSPAYDOWNWM. BOLTHOUSE FARMS

2,849.630 NHHL Local 100.000000 0.00 0.00 0.00 2,849.631.000000

Base 100.000000 0.00 0.00 0.00 2,849.63
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1%   23 Sep 2013980APXII5 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNDELTA AIR LINES

1,165.800 NHHL Local 100.000000 0.00 0.00 0.00 1,165.801.000000

Base 100.000000 0.00 0.00 0.00 1,165.80

1%   15 Mar 2014981DBUII9 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNHEALTHSOUTH CORP

2,306.090 NHHL Local 100.000000 0.00 0.00 0.00 2,306.091.000000

Base 100.000000 0.00 0.00 0.00 2,306.09

1%   01 Jun 2016981FDEII8 15 Sep 2010 15 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTALLIANCE HEALTHCARE SERVICES

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   31 Dec 2015981JHNII6 09 Jul 2010 09 Jul 2010 USD/BOSPAYDOWNIDEARC INC

1,553.920 NHHM Local 100.000000 0.00 0.00 0.00 1,553.921.000000

Base 100.000000 0.00 0.00 0.00 1,553.92

29 Sep 2010 29 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

1,997,566.590 NHHM Local 100.000000 0.00 0.00 0.00 1,997,566.591.000000

Base 100.000000 0.00 0.00 0.00 1,997,566.59

981JHNII6 Total

0.00 0.000.001,999,120.510 Local 1,999,120.51

Base 0.00 0.00 0.00 1,999,120.51

1%   26 Mar 2016981SZHII9 30 Sep 2010 OPEN USD/BOSPAYDOWNAQUILEX HOLDINGS

2,506.270 NHHM Local 100.000000 0.00 0.00 0.00 2,506.271.000000

Base 100.000000 0.00 0.00 0.00 2,506.27

1%   14 Apr 2015981UWJII3 30 Sep 2010 OPEN USD/BOS1 PAYDOWNAVETA HOLDINGS, LLC

5,295.140 NHHL Local 100.000000 0.00 0.00 0.00 5,295.141.000000

Base 100.000000 0.00 0.00 0.00 5,295.14
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1%   19 May 2017981ZDRII5 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNBWAY CORPORATION

1,714.290 NHHM Local 100.000000 0.00 0.00 0.00 1,714.291.000000

Base 100.000000 0.00 0.00 0.00 1,714.29

1%   04 Aug 2016982DNPII6 30 Sep 2010 OPEN USD/BOSPAYDOWNINVENTIV HEALTH INC

1,587.120 NHHL Local 100.000000 0.00 0.00 0.00 1,587.121.000000

Base 100.000000 0.00 0.00 0.00 1,587.12

0.01%   23 Nov 2016982FSYII7 30 Sep 2010 USD/BOSPAYDOWNLAS VEGAS SANDS LLC

595.780 NHHM Local 100.000000 0.00 0.00 0.00 595.781.000000

Base 100.000000 0.00 0.00 0.00 595.78

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-595.780 NHHM Local 100.000000 0.00 0.00 0.00 -595.781.000000

Base 100.000000 0.00 0.00 0.00 -595.78

30 Sep 2010 USD/BOSPAYDOWN

3,226.100 NHHM Local 100.000000 0.00 0.00 0.00 3,226.101.000000

Base 100.000000 0.00 0.00 0.00 3,226.10

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-3,226.100 NHHM Local 100.000000 0.00 0.00 0.00 -3,226.101.000000

Base 100.000000 0.00 0.00 0.00 -3,226.10

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

595.780 NHHM Local 100.000000 0.00 0.00 0.00 595.781.000000

Base 100.000000 0.00 0.00 0.00 595.78

30 Sep 2010 USD/BOSPAYDOWN

417.930 NHHL Local 100.000000 0.00 0.00 0.00 417.931.000000

Base 100.000000 0.00 0.00 0.00 417.93
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982FSYII7 Total

0.00 0.000.001,013.710 Local 1,013.71

Base 0.00 0.00 0.00 1,013.71

1%   27 Aug 2016982HJSII6 21 Sep 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTEVERTEC INC

750,000.000 NHHM Local 97.625000 0.00 0.00 0.00 732,187.501.000000

Base 97.625000 0.00 0.00 0.00 732,187.50

1%   20 Sep 201898399W9C8 27 Sep 2010 27 Sep 2010 USD/BOSPAYDOWNWYLE LABORATORIES INC

513.080 NHHL Local 100.000000 0.00 0.00 0.00 513.081.000000

Base 100.000000 0.00 0.00 0.00 513.08

1%   31 Aug 2015985ALGII1 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNNRG ENERGY INC TL B EXTENDED

2,189.230 NHHL Local 100.000000 0.00 0.00 0.00 2,189.231.000000

Base 100.000000 0.00 0.00 0.00 2,189.23

1%   13 Jul 2016985CPDII0 29 Jun 2010 16 Jul 2010 USD/BOSSTATE STREET BANK AND TRUSTPOSTMEDIA NETWORK INC.

500,000.000 NHHM Local 97.500000 0.00 0.00 0.00 487,500.001.000000

Base 97.500000 0.00 0.00 0.00 487,500.00

1%   02 Apr 2014985DNCII2 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNDEAN FOODS COMPANY

8,166.770 NHHL Local 100.000000 0.00 0.00 0.00 8,166.771.000000

Base 100.000000 0.00 0.00 0.00 8,166.77

1%   29 Jul 2016985FUSII4 28 Jul 2010 11 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTVERTAFORE

264,266.810 NHHL Local 98.749998 0.00 0.00 0.00 260,963.471.000000

Base 98.749998 0.00 0.00 0.00 260,963.47

1%   21 Feb 2015985GVCII6 29 Jul 2010 17 Sep 2010 USD/BOS39 STATE STREET BANK AND TRUSTALTEGRITY, INC.

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00
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1%   30 Apr 2014985HJHII7 30 Sep 2010 OPEN USD/BOSPAYDOWNPINNACLE FOODS HOLDINGS

278.930 NHHL Local 100.000000 0.00 0.00 0.00 278.931.000000

Base 100.000000 0.00 0.00 0.00 278.93

30 Sep 2010 OPEN USD/BOSPAYDOWN

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

985HJHII7 Total

0.00 0.000.002,778.930 Local 2,778.93

Base 0.00 0.00 0.00 2,778.93

1%   06 Aug 2016985JMBII2 27 Sep 2010 OPEN USD/BOSPAYDOWNFAIRMOUNT MINERALS LTD

750,000.000 NHHM Local 100.625000 0.00 0.00 0.00 754,687.501.000000

Base 100.625000 0.00 0.00 0.00 754,687.50

1%   17 Aug 2016985KSDII9 21 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTTOYS  R  US DELAWARE, INC.

750,000.000 NHHM Local 100.250000 0.00 0.00 0.00 751,875.001.000000

Base 100.250000 0.00 0.00 0.00 751,875.00

1%   18 Sep 2012985SLFII4 30 Sep 2010 OPEN USD/BOSPAYDOWNUNIVERSAL AMERICAN FINANCIAL

397.910 NHHL Local 100.000000 0.00 0.00 0.00 397.911.000000

Base 100.000000 0.00 0.00 0.00 397.91

1%   22 Sep 2016985TKDII8 30 Sep 2010 OPEN USD/BOS1 STATE STREET BANK AND TRUSTVISANT CORP.

1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 1,002,500.00

1%   10 Oct 2016989BJNII3 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNAFFINION GROUP INC

6,250.000 NHHM Local 100.000000 0.00 0.00 0.00 6,250.001.000000

Base 100.000000 0.00 0.00 0.00 6,250.00
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1%   14 Apr 2015989CPLII8 30 Sep 2010 OPEN USD/BOSPAYDOWNAVETA INC

5,295.140 NHHL Local 100.000000 0.00 0.00 0.00 5,295.141.000000

Base 100.000000 0.00 0.00 0.00 5,295.14

1%   14 Apr 2016989DDAII3 14 Apr 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTQUAD/GRAPHICS, INC

-1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 -1,000,000.00

14 Apr 2010 14 Jul 2010 USD/BOSSTATE STREET BANK AND TRUST

1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000,000.00

30 Sep 2010 OPEN USD/BOSPAYDOWN

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

989DDAII3 Total

0.00 0.000.003,750.000 Local 3,750.00

Base 0.00 0.00 0.00 3,750.00

1%   21 Apr 2017989DXTII0 19 Apr 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTDEALER COMPUTER

-75,732.430 NHHL Local 99.879999 0.00 0.00 0.00 -75,641.551.000000

Base 99.879999 0.00 0.00 0.00 -75,641.55

19 Apr 2010 12 Jul 2010 USD/BOS46 STATE STREET BANK AND TRUST

73,443.810 NHHL Local 99.875006 0.00 0.00 0.00 73,352.011.000000

Base 99.875006 0.00 0.00 0.00 73,352.01

30 Aug 2010 30 Aug 2010 USD/BOSPAYDOWN

37,723.630 NHHL Local 100.000000 0.00 0.00 0.00 37,723.631.000000

Base 100.000000 0.00 0.00 0.00 37,723.63
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989DXTII0 Total

0.00 0.000.0035,435.010 Local 35,434.09

Base 0.00 0.00 0.00 35,434.09

1%   06 Apr 2015989GUPII4 30 Sep 2010 OPEN USD/BOSPAYDOWNSARNOVA HC

2,871.690 NHHL Local 100.000000 0.00 0.00 0.00 2,871.691.000000

Base 100.000000 0.00 0.00 0.00 2,871.69

1%   23 Oct 2017989JBS902 30 Sep 2010 OPEN USD/BOS1 PAYDOWNMEDIACOM BROADBAND LLC

2,551.020 NHHL Local 100.000000 0.00 0.00 0.00 2,551.021.000000

Base 100.000000 0.00 0.00 0.00 2,551.02

1%   30 Jul 2014989LHVII5 30 Sep 2010 OPEN USD/BOSPAYDOWNPQ CORPORATION

2,015.580 NHHM Local 100.000000 0.00 0.00 0.00 2,015.581.000000

Base 100.000000 0.00 0.00 0.00 2,015.58

1%   08 Apr 2016989LJUII5 30 Jun 2010 CANCEL USD/BOSPAYDOWNGENERIC DRUG HOLDINGS INC.

-231.320 NHHL Local 100.000000 0.00 0.00 0.00 -231.321.000000

Base 100.000000 0.00 0.00 0.00 -231.32

30 Jun 2010 13 Jul 2010 USD/BOS13 WILLIAM JORDAN

231.320 NHHL Local 100.000000 0.00 0.00 0.00 231.321.000000

Base 100.000000 0.00 0.00 0.00 231.32

30 Sep 2010 OPEN USD/BOSPAYDOWN

764.920 NHHL Local 100.000000 0.00 0.00 0.00 764.921.000000

Base 100.000000 0.00 0.00 0.00 764.92

989LJUII5 Total

0.00 0.000.00764.920 Local 764.92

Base 0.00 0.00 0.00 764.92
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1%   08 Apr 2016989NALII0 30 Sep 2010 OPEN USD/BOSPAYDOWNLYONDELL CHEMICAL COMPANY

995.660 NHHL Local 100.000000 0.00 0.00 0.00 995.661.000000

Base 100.000000 0.00 0.00 0.00 995.66

1%   15 Jun 2017989SAPII0 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNTRANS UNION, LLC

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

1,877.130 NHHL Local 100.000000 0.00 0.00 0.00 1,877.131.000000

Base 100.000000 0.00 0.00 0.00 1,877.13

989SAPII0 Total

0.00 0.000.003,752.130 Local 3,752.13

Base 0.00 0.00 0.00 3,752.13

1%   16 Jun 2016989SNUII5 27 May 2010 07 Jul 2010 USD/BOS1 STATE STREET BANK AND TRUSTTRIUMPH GROUP INC

176,797.620 NHHL Local 99.874998 0.00 0.00 0.00 176,576.621.000000

Base 99.874998 0.00 0.00 0.00 176,576.62

1%   08 Jun 2017989TGKII3 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNNEW DEVELOPMENT HOLDINGS, INC.

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

1%   19 May 2017989THZII9 30 Sep 2010 OPEN USD/BOSPAYDOWNSKILLSOFT CORPORATION

1,491.230 NHHL Local 100.000000 0.00 0.00 0.00 1,491.231.000000

Base 100.000000 0.00 0.00 0.00 1,491.23

1%   27 May 2016989TJQII7 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNHILLMAN GROUP, INC.

641.800 NHHL Local 100.000000 0.00 0.00 0.00 641.801.000000

Base 100.000000 0.00 0.00 0.00 641.80
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1%   28 Jun 2017989TJRII5 30 Sep 2010 OPEN USD/BOSPAYDOWNLPL HOLDINGS, INC.

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

1%   22 Jun 2017989WLMII6 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNCITGO PETROLEUM

2,109.970 NHHL Local 100.000000 0.00 0.00 0.00 2,109.971.000000

Base 100.000000 0.00 0.00 0.00 2,109.97

1%   29 Jun 2016989XWGII5 30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWNMICHAEL FOODS GROUP INC

606.490 NHHL Local 100.000000 0.00 0.00 0.00 606.491.000000

Base 100.000000 0.00 0.00 0.00 606.49

1%   05 Jul 2016989YJXII1 18 Aug 2010 23 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTDYNCORP INTERNATIONAL LLC

1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000,000.00

US DOLLAR  Total

3,541,079.50Local466,190,377.540

127,304,927.000 3,541,079.50Base

0.00

0.00

0.00

0.00

480,380,918.15

480,380,918.15

FIXED INCOME  Total

466,190,377.540
127,304,927.000 Base 3,541,079.50 0.00 0.00 480,380,918.15

SHORT TERM MATURITIES
US DOLLAR

0.0100028%   01 Jul 536991003 01 Jul 2010 01 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,907,467.490 NHHL Local 100.000000 0.53 0.00 0.00 1,907,467.491.000000

Base 100.000000 0.53 0.00 0.00 1,907,467.49
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0.0100611%   01 Jul 536991003 01 Jul 2010 01 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,397,361.870 NHHM Local 100.000000 0.67 0.00 0.00 2,397,361.871.000000

Base 100.000000 0.67 0.00 0.00 2,397,361.87

0.010885%   02 Jul 2536991003 02 Jul 2010 02 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

132,291.590 NHHM Local 100.000000 0.04 0.00 0.00 132,291.591.000000

Base 100.000000 0.04 0.00 0.00 132,291.59

0.01%   06 Jul 2010536991003 06 Jul 2010 06 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,287,000.000 NHHL Local 100.000000 1.43 0.00 0.00 1,287,000.001.000000

Base 100.000000 1.43 0.00 0.00 1,287,000.00

0.0100186%   06 Jul 536991003 06 Jul 2010 06 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

539,000.020 NHHM Local 100.000000 0.60 0.00 0.00 539,000.021.000000

Base 100.000000 0.60 0.00 0.00 539,000.02

0.0097819%   07 Jul 536991003 07 Jul 2010 07 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

73,605.200 NHHL Local 100.000000 0.02 0.00 0.00 73,605.201.000000

Base 100.000000 0.02 0.00 0.00 73,605.20

0.0083562%   07 Jul 536991003 07 Jul 2010 07 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

86,163.210 NHHM Local 100.000000 0.02 0.00 0.00 86,163.211.000000

Base 100.000000 0.02 0.00 0.00 86,163.21

0.0107704%   08 Jul 536991003 08 Jul 2010 08 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

167,124.870 NHHL Local 100.000000 0.05 0.00 0.00 167,124.871.000000

Base 100.000000 0.05 0.00 0.00 167,124.87

0.0174642%   08 Jul 536991003 08 Jul 2010 08 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

20,613.600 NHHM Local 100.000000 0.01 0.00 0.00 20,613.601.000000

Base 100.000000 0.01 0.00 0.00 20,613.60

1%   09 Jul 2010536991003 09 Jul 2010 09 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

7,664.330 NHHL Local 100.000000 0.00 0.00 0.00 7,664.331.000000

Base 100.000000 0.00 0.00 0.00 7,664.33
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0.0107378%   09 Jul 536991003 09 Jul 2010 09 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

67,053.100 NHHM Local 100.000000 0.02 0.00 0.00 67,053.101.000000

Base 100.000000 0.02 0.00 0.00 67,053.10

0.0083501%   12 Jul 536991003 12 Jul 2010 12 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,371.140 NHHL Local 100.000000 0.01 0.00 0.00 14,371.141.000000

Base 100.000000 0.01 0.00 0.00 14,371.14

0.0069403%   12 Jul 536991003 12 Jul 2010 12 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

17,290.290 NHHM Local 100.000000 0.01 0.00 0.00 17,290.291.000000

Base 100.000000 0.01 0.00 0.00 17,290.29

0.0119047%   13 Jul 536991003 13 Jul 2010 13 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

90,720.640 NHHL Local 100.000000 0.03 0.00 0.00 90,720.641.000000

Base 100.000000 0.03 0.00 0.00 90,720.64

0.0126787%   13 Jul 536991003 13 Jul 2010 13 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

28,394.110 NHHM Local 100.000000 0.01 0.00 0.00 28,394.111.000000

Base 100.000000 0.01 0.00 0.00 28,394.11

0.017494%   14 Jul 2536991003 14 Jul 2010 14 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

20,578.500 NHHL Local 100.000000 0.01 0.00 0.00 20,578.501.000000

Base 100.000000 0.01 0.00 0.00 20,578.50

0.0100073%   14 Jul 536991003 14 Jul 2010 14 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,518,151.740 NHHM Local 100.000000 0.70 0.00 0.00 2,518,151.741.000000

Base 100.000000 0.70 0.00 0.00 2,518,151.74

0.0099224%   15 Jul 536991003 15 Jul 2010 15 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

507,940.510 NHHL Local 100.000000 0.14 0.00 0.00 507,940.511.000000

Base 100.000000 0.14 0.00 0.00 507,940.51

0.0099591%   15 Jul 536991003 15 Jul 2010 15 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,409,762.430 NHHM Local 100.000000 0.39 0.00 0.00 1,409,762.431.000000

Base 100.000000 0.39 0.00 0.00 1,409,762.43
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0.0160577%   16 Jul 536991003 16 Jul 2010 16 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

22,419.130 NHHL Local 100.000000 0.01 0.00 0.00 22,419.131.000000

Base 100.000000 0.01 0.00 0.00 22,419.13

0.0119459%   16 Jul 536991003 16 Jul 2010 16 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

90,407.300 NHHM Local 100.000000 0.03 0.00 0.00 90,407.301.000000

Base 100.000000 0.03 0.00 0.00 90,407.30

0.0096096%   19 Jul 536991003 19 Jul 2010 19 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

62,437.630 NHHL Local 100.000000 0.05 0.00 0.00 62,437.631.000000

Base 100.000000 0.05 0.00 0.00 62,437.63

0.0101196%   19 Jul 536991003 19 Jul 2010 19 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

498,042.580 NHHM Local 100.000000 0.42 0.00 0.00 498,042.581.000000

Base 100.000000 0.42 0.00 0.00 498,042.58

0.009984%   20 Jul 2536991003 20 Jul 2010 20 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

829,325.870 NHHL Local 100.000000 0.23 0.00 0.00 829,325.871.000000

Base 100.000000 0.23 0.00 0.00 829,325.87

1%   22 Jul 2010536991003 22 Jul 2010 22 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

10,448.610 NHHL Local 100.000000 0.00 0.00 0.00 10,448.611.000000

Base 100.000000 0.00 0.00 0.00 10,448.61

22 Jul 2010 22 Jul 2010 USD/BOSMATURITY

0.030 NHHM Local 100.000000 0.00 0.00 0.00 0.031.000000

Base 100.000000 0.00 0.00 0.00 0.03

0.0139589%   23 Jul 536991003 23 Jul 2010 23 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

25,790.080 NHHL Local 100.000000 0.01 0.00 0.00 25,790.081.000000

Base 100.000000 0.01 0.00 0.00 25,790.08

0.01123%   23 Jul 20536991003 23 Jul 2010 23 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

32,057.040 NHHM Local 100.000000 0.01 0.00 0.00 32,057.041.000000

Base 100.000000 0.01 0.00 0.00 32,057.04
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0.0099654%   26 Jul 536991003 26 Jul 2010 26 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

529,835.080 NHHL Local 100.000000 0.44 0.00 0.00 529,835.081.000000

Base 100.000000 0.44 0.00 0.00 529,835.08

0.0099304%   26 Jul 536991003 26 Jul 2010 26 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

241,681.780 NHHM Local 100.000000 0.20 0.00 0.00 241,681.781.000000

Base 100.000000 0.20 0.00 0.00 241,681.78

0.0139532%   27 Jul 536991003 27 Jul 2010 27 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

25,800.530 NHHL Local 100.000000 0.01 0.00 0.00 25,800.531.000000

Base 100.000000 0.01 0.00 0.00 25,800.53

0.0126044%   27 Jul 536991003 27 Jul 2010 27 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

28,561.540 NHHM Local 100.000000 0.01 0.00 0.00 28,561.541.000000

Base 100.000000 0.01 0.00 0.00 28,561.54

1%   28 Jul 2010536991003 28 Jul 2010 28 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

6,994.600 NHHL Local 100.000000 0.00 0.00 0.00 6,994.601.000000

Base 100.000000 0.00 0.00 0.00 6,994.60

0.009547%   28 Jul 2536991003 28 Jul 2010 28 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

226,250.000 NHHM Local 100.000000 0.06 0.00 0.00 226,250.001.000000

Base 100.000000 0.06 0.00 0.00 226,250.00

0.0095735%   29 Jul 536991003 29 Jul 2010 29 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

263,225.360 NHHM Local 100.000000 0.07 0.00 0.00 263,225.361.000000

Base 100.000000 0.07 0.00 0.00 263,225.36

1%   29 Jul 2010536991003 29 Jul 2010 29 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

9,618.690 NHHL Local 100.000000 0.00 0.00 0.00 9,618.691.000000

Base 100.000000 0.00 0.00 0.00 9,618.69

0.0099737%   30 Jul 536991003 30 Jul 2010 30 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,010,662.850 NHHM Local 100.000000 0.28 0.00 0.00 1,010,662.851.000000

Base 100.000000 0.28 0.00 0.00 1,010,662.85
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0.0098852%   30 Jul 536991003 30 Jul 2010 30 Jul 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,529,564.250 NHHL Local 100.000000 0.42 0.00 0.00 1,529,564.251.000000

Base 100.000000 0.42 0.00 0.00 1,529,564.25

0.0099961%   02 Aug 536991003 02 Aug 2010 02 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,020,395.410 NHHL Local 100.000000 0.85 0.00 0.00 1,020,395.411.000000

Base 100.000000 0.85 0.00 0.00 1,020,395.41

0.0098968%   02 Aug 536991003 02 Aug 2010 02 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

303,127.220 NHHM Local 100.000000 0.25 0.00 0.00 303,127.221.000000

Base 100.000000 0.25 0.00 0.00 303,127.22

0.0130217%   03 Aug 536991003 03 Aug 2010 03 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

55,292.170 NHHL Local 100.000000 0.02 0.00 0.00 55,292.171.000000

Base 100.000000 0.02 0.00 0.00 55,292.17

0.0088079%   03 Aug 536991003 03 Aug 2010 03 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

40,872.530 NHHM Local 100.000000 0.01 0.00 0.00 40,872.531.000000

Base 100.000000 0.01 0.00 0.00 40,872.53

0.0102096%   04 Aug 536991003 04 Aug 2010 04 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

669,957.230 NHHL Local 100.000000 0.19 0.00 0.00 669,957.231.000000

Base 100.000000 0.19 0.00 0.00 669,957.23

0.0107135%   04 Aug 536991003 04 Aug 2010 04 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

134,410.230 NHHM Local 100.000000 0.04 0.00 0.00 134,410.231.000000

Base 100.000000 0.04 0.00 0.00 134,410.23

1%   05 Aug 2010536991003 05 Aug 2010 05 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

663.930 NHHL Local 100.000000 0.00 0.00 0.00 663.931.000000

Base 100.000000 0.00 0.00 0.00 663.93

05 Aug 2010 05 Aug 2010 USD/BOSMATURITY

6,776.090 NHHM Local 100.000000 0.00 0.00 0.00 6,776.091.000000

Base 100.000000 0.00 0.00 0.00 6,776.09
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0.0101339%   06 Aug 536991003 06 Aug 2010 06 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

177,621.690 NHHL Local 100.000000 0.05 0.00 0.00 177,621.691.000000

Base 100.000000 0.05 0.00 0.00 177,621.69

1%   06 Aug 2010536991003 06 Aug 2010 06 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

9,374.980 NHHM Local 100.000000 0.00 0.00 0.00 9,374.981.000000

Base 100.000000 0.00 0.00 0.00 9,374.98

0.0098853%   09 Aug 536991003 09 Aug 2010 09 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

230,644.430 NHHL Local 100.000000 0.19 0.00 0.00 230,644.431.000000

Base 100.000000 0.19 0.00 0.00 230,644.43

0.0099842%   09 Aug 536991003 09 Aug 2010 09 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

985,556.810 NHHM Local 100.000000 0.82 0.00 0.00 985,556.811.000000

Base 100.000000 0.82 0.00 0.00 985,556.81

1%   10 Aug 2010536991003 10 Aug 2010 10 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,472.280 NHHL Local 100.000000 0.00 0.00 0.00 2,472.281.000000

Base 100.000000 0.00 0.00 0.00 2,472.28

0.009438%   10 Aug 2536991003 10 Aug 2010 10 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

38,143.830 NHHM Local 100.000000 0.01 0.00 0.00 38,143.831.000000

Base 100.000000 0.01 0.00 0.00 38,143.83

0.0083505%   11 Aug 536991003 11 Aug 2010 11 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

43,111.050 NHHL Local 100.000000 0.01 0.00 0.00 43,111.051.000000

Base 100.000000 0.01 0.00 0.00 43,111.05

0.010058%   11 Aug 2536991003 11 Aug 2010 11 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

751,641.830 NHHM Local 100.000000 0.21 0.00 0.00 751,641.831.000000

Base 100.000000 0.21 0.00 0.00 751,641.83

0.0100047%   12 Aug 536991003 12 Aug 2010 12 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

287,864.620 NHHL Local 100.000000 0.08 0.00 0.00 287,864.621.000000

Base 100.000000 0.08 0.00 0.00 287,864.62
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0.010078%   12 Aug 2536991003 12 Aug 2010 12 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,536,020.580 NHHM Local 100.000000 0.43 0.00 0.00 1,536,020.581.000000

Base 100.000000 0.43 0.00 0.00 1,536,020.58

1%   13 Aug 2010536991003 13 Aug 2010 13 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

10,527.810 NHHM Local 100.000000 0.00 0.00 0.00 10,527.811.000000

Base 100.000000 0.00 0.00 0.00 10,527.81

0.0099958%   16 Aug 536991003 16 Aug 2010 16 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,008,421.850 NHHL Local 100.000000 0.84 0.00 0.00 1,008,421.851.000000

Base 100.000000 0.84 0.00 0.00 1,008,421.85

0.0100069%   16 Aug 536991003 16 Aug 2010 16 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,266,429.620 NHHM Local 100.000000 1.89 0.00 0.00 2,266,429.621.000000

Base 100.000000 1.89 0.00 0.00 2,266,429.62

0.0121876%   17 Aug 536991003 17 Aug 2010 17 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

59,076.400 NHHL Local 100.000000 0.02 0.00 0.00 59,076.401.000000

Base 100.000000 0.02 0.00 0.00 59,076.40

1%   17 Aug 2010536991003 17 Aug 2010 17 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

8,191.970 NHHM Local 100.000000 0.00 0.00 0.00 8,191.971.000000

Base 100.000000 0.00 0.00 0.00 8,191.97

0.0168037%   18 Aug 536991003 18 Aug 2010 18 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

21,423.790 NHHL Local 100.000000 0.01 0.00 0.00 21,423.791.000000

Base 100.000000 0.01 0.00 0.00 21,423.79

0.0100525%   18 Aug 536991003 18 Aug 2010 18 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,614,277.300 NHHM Local 100.000000 0.73 0.00 0.00 2,614,277.301.000000

Base 100.000000 0.73 0.00 0.00 2,614,277.30

1%   19 Aug 2010536991003 19 Aug 2010 19 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,611.710 NHHL Local 100.000000 0.00 0.00 0.00 1,611.711.000000

Base 100.000000 0.00 0.00 0.00 1,611.71
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0.0100435%   19 Aug 536991003 19 Aug 2010 19 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

250,909.380 NHHM Local 100.000000 0.07 0.00 0.00 250,909.381.000000

Base 100.000000 0.07 0.00 0.00 250,909.38

0.0105266%   20 Aug 536991003 20 Aug 2010 20 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

307,790.860 NHHL Local 100.000000 0.09 0.00 0.00 307,790.861.000000

Base 100.000000 0.09 0.00 0.00 307,790.86

1%   20 Aug 2010536991003 20 Aug 2010 20 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,781.040 NHHM Local 100.000000 0.00 0.00 0.00 2,781.041.000000

Base 100.000000 0.00 0.00 0.00 2,781.04

0.0100337%   23 Aug 536991003 23 Aug 2010 23 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

442,506.800 NHHL Local 100.000000 0.37 0.00 0.00 442,506.801.000000

Base 100.000000 0.37 0.00 0.00 442,506.80

0.0099956%   23 Aug 536991003 23 Aug 2010 23 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,085,361.180 NHHM Local 100.000000 2.57 0.00 0.00 3,085,361.181.000000

Base 100.000000 2.57 0.00 0.00 3,085,361.18

0.0089346%   24 Aug 536991003 24 Aug 2010 24 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

161,171.700 NHHL Local 100.000000 0.04 0.00 0.00 161,171.701.000000

Base 100.000000 0.04 0.00 0.00 161,171.70

0.0098759%   24 Aug 536991003 24 Aug 2010 24 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,057,118.320 NHHM Local 100.000000 0.29 0.00 0.00 1,057,118.321.000000

Base 100.000000 0.29 0.00 0.00 1,057,118.32

1%   25 Aug 2010536991003 25 Aug 2010 25 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

882.420 NHHL Local 100.000000 0.00 0.00 0.00 882.421.000000

Base 100.000000 0.00 0.00 0.00 882.42

0.0100125%   25 Aug 536991003 25 Aug 2010 25 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

755,058.520 NHHM Local 100.000000 0.21 0.00 0.00 755,058.521.000000

Base 100.000000 0.21 0.00 0.00 755,058.52
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1%   26 Aug 2010536991003 26 Aug 2010 26 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

4,157.380 NHHL Local 100.000000 0.00 0.00 0.00 4,157.381.000000

Base 100.000000 0.00 0.00 0.00 4,157.38

0.0101376%   26 Aug 536991003 26 Aug 2010 26 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,065,340.180 NHHM Local 100.000000 0.30 0.00 0.00 1,065,340.181.000000

Base 100.000000 0.30 0.00 0.00 1,065,340.18

0.0098932%   27 Aug 536991003 27 Aug 2010 27 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

473,053.330 NHHL Local 100.000000 0.13 0.00 0.00 473,053.331.000000

Base 100.000000 0.13 0.00 0.00 473,053.33

0.0194057%   27 Aug 536991003 27 Aug 2010 27 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

18,551.250 NHHM Local 100.000000 0.01 0.00 0.00 18,551.251.000000

Base 100.000000 0.01 0.00 0.00 18,551.25

1%   30 Aug 2010536991003 30 Aug 2010 30 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,644.450 NHHL Local 100.000000 0.00 0.00 0.00 2,644.451.000000

Base 100.000000 0.00 0.00 0.00 2,644.45

0.0100224%   30 Aug 536991003 30 Aug 2010 30 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,568,486.840 NHHM Local 100.000000 1.31 0.00 0.00 1,568,486.841.000000

Base 100.000000 1.31 0.00 0.00 1,568,486.84

0.0100704%   31 Aug 536991003 31 Aug 2010 31 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

750,713.290 NHHM Local 100.000000 0.21 0.00 0.00 750,713.291.000000

Base 100.000000 0.21 0.00 0.00 750,713.29

0.0077141%   31 Aug 536991003 31 Aug 2010 31 Aug 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

46,667.540 NHHL Local 100.000000 0.01 0.00 0.00 46,667.541.000000

Base 100.000000 0.01 0.00 0.00 46,667.54

0.0098577%   01 Sep 536991003 01 Sep 2010 01 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

876,473.350 NHHM Local 100.000000 0.24 0.00 0.00 876,473.351.000000

Base 100.000000 0.24 0.00 0.00 876,473.35
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0.0084091%   01 Sep 536991003 01 Sep 2010 01 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

85,621.690 NHHL Local 100.000000 0.02 0.00 0.00 85,621.691.000000

Base 100.000000 0.02 0.00 0.00 85,621.69

0.009997%   02 Sep 2536991003 02 Sep 2010 02 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

432,131.470 NHHL Local 100.000000 0.12 0.00 0.00 432,131.471.000000

Base 100.000000 0.12 0.00 0.00 432,131.47

0.0110744%   02 Sep 536991003 02 Sep 2010 02 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

162,536.700 NHHM Local 100.000000 0.05 0.00 0.00 162,536.701.000000

Base 100.000000 0.05 0.00 0.00 162,536.70

0.0096255%   03 Sep 536991003 03 Sep 2010 03 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

112,202.280 NHHM Local 100.000000 0.03 0.00 0.00 112,202.281.000000

Base 100.000000 0.03 0.00 0.00 112,202.28

0.0099906%   03 Sep 536991003 03 Sep 2010 03 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

216,202.720 NHHL Local 100.000000 0.06 0.00 0.00 216,202.721.000000

Base 100.000000 0.06 0.00 0.00 216,202.72

1%   07 Sep 2010536991003 07 Sep 2010 07 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

252.640 NHHL Local 100.000000 0.00 0.00 0.00 252.641.000000

Base 100.000000 0.00 0.00 0.00 252.64

0.0117137%   07 Sep 536991003 07 Sep 2010 07 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

7,683.320 NHHM Local 100.000000 0.01 0.00 0.00 7,683.321.000000

Base 100.000000 0.01 0.00 0.00 7,683.32

1%   08 Sep 2010536991003 08 Sep 2010 08 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,093.290 NHHL Local 100.000000 0.00 0.00 0.00 14,093.291.000000

Base 100.000000 0.00 0.00 0.00 14,093.29

0.0183428%   08 Sep 536991003 08 Sep 2010 08 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

19,626.280 NHHM Local 100.000000 0.01 0.00 0.00 19,626.281.000000

Base 100.000000 0.01 0.00 0.00 19,626.28
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0.0101263%   09 Sep 536991003 09 Sep 2010 09 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

782,120.490 NHHL Local 100.000000 0.22 0.00 0.00 782,120.491.000000

Base 100.000000 0.22 0.00 0.00 782,120.49

1%   09 Sep 2010536991003 09 Sep 2010 09 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,093.750 NHHM Local 100.000000 0.00 0.00 0.00 1,093.751.000000

Base 100.000000 0.00 0.00 0.00 1,093.75

1%   10 Sep 2010536991003 10 Sep 2010 10 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

8,912.840 NHHL Local 100.000000 0.00 0.00 0.00 8,912.841.000000

Base 100.000000 0.00 0.00 0.00 8,912.84

10 Sep 2010 10 Sep 2010 USD/BOSMATURITY

17,832.910 NHHM Local 100.000000 0.00 0.00 0.00 17,832.911.000000

Base 100.000000 0.00 0.00 0.00 17,832.91

1%   13 Sep 2010536991003 13 Sep 2010 13 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

5,990.500 NHHL Local 100.000000 0.00 0.00 0.00 5,990.501.000000

Base 100.000000 0.00 0.00 0.00 5,990.50

0.01%   13 Sep 2010536991003 13 Sep 2010 13 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,500,000.000 NHHM Local 100.000000 1.25 0.00 0.00 1,500,000.001.000000

Base 100.000000 1.25 0.00 0.00 1,500,000.00

0.0104774%   14 Sep 536991003 14 Sep 2010 14 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

68,719.070 NHHL Local 100.000000 0.02 0.00 0.00 68,719.071.000000

Base 100.000000 0.02 0.00 0.00 68,719.07

0.0101675%   14 Sep 536991003 14 Sep 2010 14 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

495,697.400 NHHM Local 100.000000 0.14 0.00 0.00 495,697.401.000000

Base 100.000000 0.14 0.00 0.00 495,697.40

0.0188323%   15 Sep 536991003 15 Sep 2010 15 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

19,116.080 NHHL Local 100.000000 0.01 0.00 0.00 19,116.081.000000

Base 100.000000 0.01 0.00 0.00 19,116.08
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Trd Date
Price

Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

0.0166018%   16 Sep 536991003 16 Sep 2010 16 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

21,684.390 NHHL Local 100.000000 0.01 0.00 0.00 21,684.391.000000

Base 100.000000 0.01 0.00 0.00 21,684.39

0.0138578%   16 Sep 536991003 16 Sep 2010 16 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

25,978.200 NHHM Local 100.000000 0.01 0.00 0.00 25,978.201.000000

Base 100.000000 0.01 0.00 0.00 25,978.20

1%   17 Sep 2010536991003 17 Sep 2010 17 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,846.600 NHHM Local 100.000000 0.00 0.00 0.00 14,846.601.000000

Base 100.000000 0.00 0.00 0.00 14,846.60

0.0090251%   17 Sep 536991003 17 Sep 2010 17 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

39,888.540 NHHL Local 100.000000 0.01 0.00 0.00 39,888.541.000000

Base 100.000000 0.01 0.00 0.00 39,888.54

0.0099808%   20 Sep 536991003 20 Sep 2010 20 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

685,315.020 NHHL Local 100.000000 0.57 0.00 0.00 685,315.021.000000

Base 100.000000 0.57 0.00 0.00 685,315.02

0.0100101%   20 Sep 536991003 20 Sep 2010 20 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,133,855.240 NHHM Local 100.000000 1.78 0.00 0.00 2,133,855.241.000000

Base 100.000000 1.78 0.00 0.00 2,133,855.24

1%   21 Sep 2010536991003 21 Sep 2010 21 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,925.230 NHHM Local 100.000000 0.00 0.00 0.00 2,925.231.000000

Base 100.000000 0.00 0.00 0.00 2,925.23

21 Sep 2010 21 Sep 2010 USD/BOSMATURITY

3,950.560 NHHL Local 100.000000 0.00 0.00 0.00 3,950.561.000000

Base 100.000000 0.00 0.00 0.00 3,950.56

0.0099494%   22 Sep 536991003 22 Sep 2010 22 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

904,574.970 NHHM Local 100.000000 0.25 0.00 0.00 904,574.971.000000

Base 100.000000 0.25 0.00 0.00 904,574.97
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0.014629%   22 Sep 2536991003 22 Sep 2010 22 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

24,608.680 NHHL Local 100.000000 0.01 0.00 0.00 24,608.681.000000

Base 100.000000 0.01 0.00 0.00 24,608.68

0.01%   23 Sep 2010536991003 23 Sep 2010 23 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

899,999.980 NHHM Local 100.000000 0.25 0.00 0.00 899,999.981.000000

Base 100.000000 0.25 0.00 0.00 899,999.98

1%   23 Sep 2010536991003 23 Sep 2010 23 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

0.020 NHHL Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02

0.009973%   24 Sep 2536991003 24 Sep 2010 24 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

324,877.890 NHHM Local 100.000000 0.09 0.00 0.00 324,877.891.000000

Base 100.000000 0.09 0.00 0.00 324,877.89

0.0101497%   24 Sep 536991003 24 Sep 2010 24 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,028,605.680 NHHL Local 100.000000 0.29 0.00 0.00 1,028,605.681.000000

Base 100.000000 0.29 0.00 0.00 1,028,605.68

0.0090234%   27 Sep 536991003 27 Sep 2010 27 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

39,896.230 NHHL Local 100.000000 0.03 0.00 0.00 39,896.231.000000

Base 100.000000 0.03 0.00 0.00 39,896.23

0.0086024%   27 Sep 536991003 27 Sep 2010 27 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

13,949.530 NHHM Local 100.000000 0.01 0.00 0.00 13,949.531.000000

Base 100.000000 0.01 0.00 0.00 13,949.53

1%   28 Sep 2010536991003 28 Sep 2010 28 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,556.790 NHHM Local 100.000000 0.00 0.00 0.00 15,556.791.000000

Base 100.000000 0.00 0.00 0.00 15,556.79

28 Sep 2010 28 Sep 2010 USD/BOSMATURITY

5,855.110 NHHL Local 100.000000 0.00 0.00 0.00 5,855.111.000000

Base 100.000000 0.00 0.00 0.00 5,855.11
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0.009646%   29 Sep 2536991003 29 Sep 2010 29 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

485,173.240 NHHL Local 100.000000 0.13 0.00 0.00 485,173.241.000000

Base 100.000000 0.13 0.00 0.00 485,173.24

0.0105611%   30 Sep 536991003 30 Sep 2010 30 Sep 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

272,698.660 NHHL Local 100.000000 0.08 0.00 0.00 272,698.661.000000

Base 100.000000 0.08 0.00 0.00 272,698.66

536991003 Total

0.00 0.0024.9050,783,326.770 Local 50,783,326.77

Base 24.90 0.00 0.00 50,783,326.77

US DOLLAR  Total

24.90Local50,783,326.770

24.90Base

0.00

0.00

0.00

0.00

50,783,326.77

50,783,326.77

SHORT TERM MATURITIES  Total

50,783,326.770
Base 24.90 0.00 0.00 50,783,326.77

SALES Total
1,218,198,529.636

127,304,927.000 3,541,104.40 375,805.48 31,708.93 1,675,309,700.66Base
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Taxes/Fees/Other

FUTURE SELL TO CLOSE
US DOLLAR

SEP10 XIOM99XS40282 07 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMONS+P 500 E MINI INDEX FUTURES

44.000 NHEM Local 1,047.000000 99.00 2,303,301.001.000000

Base 1,047.000000 99.00 2,303,301.002,200.000243

09 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

89.000 NHEM Local 1,071.250000 200.25 4,766,862.251.000000

Base 1,071.250000 200.25 4,766,862.254,450.000247

21 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

33.000 NHEM Local 1,073.250000 74.25 1,770,788.251.000000

Base 1,073.250000 74.25 1,770,788.251,650.000262

22 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

7.000 NHEM Local 1,092.750000 15.75 382,446.751.000000

Base 1,092.750000 15.75 382,446.75350.000264

23 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

24.000 NHEM Local 1,098.750000 54.00 1,318,446.001.000000

Base 1,098.750000 54.00 1,318,446.001,200.000266

28 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

2.000 NHEM Local 1,103.000000 4.50 110,295.501.000000

Base 1,103.000000 4.50 110,295.50100.000272

30 Jul 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

34.000 NHEM Local 1,096.000000 76.50 1,863,123.501.000000

Base 1,096.000000 76.50 1,863,123.501,700.000276

02 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

32.000 NHEM Local 1,120.500000 72.00 1,792,728.001.000000

Base 1,120.500000 72.00 1,792,728.001,600.000278
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05 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

56.000 NHEM Local 1,121.000000 126.00 3,138,674.001.000000

Base 1,121.000000 126.00 3,138,674.002,800.000284

06 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

17.000 NHEM Local 1,109.000000 38.25 942,611.751.000000

Base 1,109.000000 38.25 942,611.75850.000286

09 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

27.000 NHEM Local 1,123.750000 60.75 1,517,001.751.000000

Base 1,123.750000 60.75 1,517,001.751,350.000288

10 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

9.000 NHEM Local 1,120.750000 20.25 504,317.251.000000

Base 1,120.750000 20.25 504,317.25450.000290

11 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

51.000 NHEM Local 1,089.750000 114.75 2,778,747.751.000000

Base 1,089.750000 114.75 2,778,747.752,550.000292

12 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

7.000 NHEM Local 1,080.000000 15.75 377,984.251.000000

Base 1,080.000000 15.75 377,984.25350.000294

13 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

4.000 NHEM Local 1,081.500000 9.00 216,291.001.000000

Base 1,081.500000 9.00 216,291.00200.000296

18 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

10.000 NHEM Local 1,094.000000 22.50 546,977.501.000000

Base 1,094.000000 22.50 546,977.50500.000302

25 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

159.000 NHEM Local 1,049.500000 357.75 8,343,167.251.000000

Base 1,049.500000 357.75 8,343,167.257,950.000311
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27 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

46.000 NHEM Local 1,059.000000 103.50 2,435,596.501.000000

Base 1,059.000000 103.50 2,435,596.502,300.000315

31 Aug 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

62.000 NHEM Local 1,052.000000 139.50 3,261,060.501.000000

Base 1,052.000000 139.50 3,261,060.503,100.000319

03 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

17.000 NHEM Local 1,102.000000 38.25 936,661.751.000000

Base 1,102.000000 38.25 936,661.75850.000328

08 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

12.000 NHEM Local 1,094.250000 27.00 656,523.001.000000

Base 1,094.250000 27.00 656,523.00600.000336

09 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

1,116.000 NHEM Local 1,099.300000 2,511.00 61,338,429.001.000000

Base 1,099.300000 2,511.00 61,338,429.0055,800.000341

09 Sep 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-1,116.000 NHEM Local 1,099.300000 -2,511.00 -61,338,429.001.000000

Base 1,099.300000 -2,511.00 -61,338,429.00-55,800.000341

09 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

1,116.000 NHEM Local 1,099.300000 2,511.00 61,338,429.001.000000

Base 1,099.300000 2,511.00 61,338,429.0055,800.000342

99XS40282 Total

4,180.501,858.000 Local 101,302,034.50

Base 4,180.50 101,302,034.5092,900.000
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DEC10 XIOM99XS40290 15 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMONS+P 500 E MINI INDEX FUTURES

11.000 NHEM Local 1,117.000000 24.75 614,325.251.000000

Base 1,117.000000 24.75 614,325.25550.000352

17 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

45.000 NHEM Local 1,122.000000 101.25 2,524,398.751.000000

Base 1,122.000000 101.25 2,524,398.752,250.000358

20 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

8.000 NHEM Local 1,135.500000 18.00 454,182.001.000000

Base 1,135.500000 18.00 454,182.00400.000361

21 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

25.000 NHEM Local 1,140.750000 56.25 1,425,881.251.000000

Base 1,140.750000 56.25 1,425,881.251,250.000364

24 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

7.000 NHEM Local 1,141.500000 15.75 399,509.251.000000

Base 1,141.500000 15.75 399,509.25350.000371

27 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

2.000 NHEM Local 1,144.750000 4.50 114,470.501.000000

Base 1,144.750000 4.50 114,470.50100.000374

30 Sep 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

3.000 NHEM Local 1,138.000000 6.75 170,693.251.000000

Base 1,138.000000 6.75 170,693.25150.000383

99XS40290 Total

227.25101.000 Local 5,703,460.25

Base 227.25 5,703,460.255,050.000
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US DOLLAR  Total

Local1,959.000

Base

4,407.75

4,407.75

107,005,494.75

107,005,494.7597,950.000

FUTURE SELL TO CLOSE  Total

1,959.000
97,950.000 Base 4,407.75 107,005,494.75

FUTURE SALES Total
1,959.000

4,407.75 107,005,494.7597,950.000 Base
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Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

8,826,080.000 Local

89TRADES:

0.00Base

4CANCELS:

13,068.93
13,887.03 0.00

0.00
11,787,086.34
11,118,205.89

0.00

AUSTRALIAN DOLLAR  Total
8,826,080.000

89TRADES:
4CANCELS:

Base

Local

0.00 13,068.93

13,887.03

0.00

0.00

11,118,205.89

11,787,086.340.00

BRAZILIAN REAL
EQUITY

2,011.000 Local

6TRADES:

0.00Base

2CANCELS:

0.00
0.00 0.00

0.00
22,716.27
12,674.39

0.00

BRAZILIAN REAL  Total
2,011.000

6TRADES:
2CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

12,674.39

22,716.270.00

CANADIAN DOLLAR
EQUITY

536,271.000 Local

49TRADES:

0.00Base

2CANCELS:

11,088.47
11,515.52 0.00

0.00
6,472,295.84
6,124,011.80

0.00
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
536,271.000

49TRADES:
2CANCELS:

Base

Local

0.00 11,088.47

11,515.52

0.00

0.00

6,124,011.80

6,472,295.840.00

DANISH KRONE
EQUITY

38,020.000 Local

1TRADES:

0.00Base

0CANCELS:

1,139.83
6,228.87 0.00

0.00
7,792,321.86
1,425,924.67

0.00

DANISH KRONE  Total
38,020.000

1TRADES:
0CANCELS:

Base

Local

0.00 1,139.83

6,228.87

0.00

0.00

1,425,924.67

7,792,321.860.00

EURO CURRENCY

AUSTRIA
EQUITY

4,683.000 Local

1TRADES:

0.00Base

0CANCELS:

67.34
52.46 0.00

0.00
104,972.73
134,737.79

0.00

AUSTRIA Total
4,683.000

1TRADES:

0CANCELS:

Local
Base 134,737.79

104,972.73
0.00
0.00

67.34
52.46

0.00
0.00

FINLAND
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Base Currency: USD - US DOLLAR

EQUITY
136,022.000 Local

4TRADES:

0.00Base

0CANCELS:

787.13
611.03 0.00

0.00
511,201.72
664,104.51

0.00

FINLAND Total
136,022.000

4TRADES:

0CANCELS:

Local
Base 664,104.51

511,201.72
0.00
0.00

787.13
611.03

0.00
0.00

FRANCE
EQUITY

374,429.000 Local

76TRADES:

0.00Base

4CANCELS:

21,300.18
16,552.20 0.00

0.00
11,762,258.99
15,301,818.13

0.00

FRANCE Total
374,429.000

76TRADES:

4CANCELS:

Local
Base 15,301,818.13

11,762,258.99
0.00
0.00

21,300.18
16,552.20

0.00
0.00

GERMANY
EQUITY

402,189.000 Local

49TRADES:

0.00Base

0CANCELS:

6,802.31
5,133.95 0.00

0.00
8,922,910.20

12,109,817.61
0.00
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Base Currency: USD - US DOLLAR

GERMANY Total
402,189.000

49TRADES:

0CANCELS:

Local
Base 12,109,817.61

8,922,910.20
0.00
0.00

6,802.31
5,133.95

0.00
0.00

GREECE
EQUITY

48,314.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

GREECE Total
48,314.000

2TRADES:

0CANCELS:

Local
Base 0.00

0.00
0.00
0.00

0.00
0.00

0.00
0.00

IRELAND
EQUITY

124,397.000 Local

2TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

IRELAND Total
124,397.000

2TRADES:

1CANCELS:

Local
Base 0.00

0.00
0.00
0.00

0.00
0.00

0.00
0.00

ITALY
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Base Currency: USD - US DOLLAR

EQUITY
1,514,864.000 Local

27TRADES:

0.00Base

3CANCELS:

3,893.33
2,929.36 0.00

0.00
4,159,985.99
5,524,458.36

0.00

ITALY Total
1,514,864.000

27TRADES:

3CANCELS:

Local
Base 5,524,458.36

4,159,985.99
0.00
0.00

3,893.33
2,929.36

0.00
0.00

NETHERLANDS
EQUITY

109,438.000 Local

24TRADES:

0.00Base

3CANCELS:

1,893.61
1,423.99 0.00

0.00
2,197,835.05
2,908,111.36

0.00

NETHERLANDS Total
109,438.000

24TRADES:

3CANCELS:

Local
Base 2,908,111.36

2,197,835.05
0.00
0.00

1,893.61
1,423.99

0.00
0.00

SPAIN
EQUITY

232,349.000 Local

21TRADES:

0.00Base

2CANCELS:

1,324.04
1,022.16 0.00

0.00
1,595,108.06
2,071,926.61

0.00
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Base Currency: USD - US DOLLAR

SPAIN Total
232,349.000

21TRADES:

2CANCELS:

Local
Base 2,071,926.61

1,595,108.06
0.00
0.00

1,324.04
1,022.16

0.00
0.00

UNITED KINGDOM
EQUITY

118,930.000 Local

3TRADES:

0.00Base

0CANCELS:

1,761.29
1,337.85 13,354.86

17,423.03
1,686,998.04
2,220,793.71

0.00

UNITED KINGDOM Total
118,930.000

3TRADES:

0CANCELS:

Local
Base 2,220,793.71

1,686,998.04
17,423.03
13,354.86

1,761.29
1,337.85

0.00
0.00

EURO CURRENCY  Total
3,065,615.000

209TRADES:
13CANCELS:

Base

Local

0.00 37,829.23

29,063.00

17,423.03

13,354.86

40,935,768.08

30,941,270.780.00

HONG KONG DOLLAR
EQUITY

3,878,190.000 Local

21TRADES:

0.00Base

0CANCELS:

4,906.45
38,079.71 36,958.63

4,762.35
37,986,660.60
4,894,412.07

0.00
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR  Total
3,878,190.000

21TRADES:
0CANCELS:

Base

Local

0.00 4,906.45

38,079.71

4,762.35

36,958.63

4,894,412.07

37,986,660.600.00

JAPANESE YEN
EQUITY

2,154,700.000 Local

113TRADES:

0.00Base

3CANCELS:

11,457.81
973,800.00 0.00

0.00
1,143,125,599.00

13,491,976.96
0.00

JAPANESE YEN  Total
2,154,700.000

113TRADES:
3CANCELS:

Base

Local

0.00 11,457.81

973,800.00

0.00

0.00

13,491,976.96

1,143,125,599.000.00

NEW ZEALAND DOLLAR
EQUITY

12,878.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
31,403.64
22,705.18

0.00

NEW ZEALAND DOLLAR  Total
12,878.000

2TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

22,705.18

31,403.640.00

NORWEGIAN KRONE
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Base Currency: USD - US DOLLAR

EQUITY
221,476.000 Local

5TRADES:

0.00Base

0CANCELS:

1,413.16
8,769.25 0.00

0.00
7,581,042.24
1,221,749.71

0.00

NORWEGIAN KRONE  Total
221,476.000

5TRADES:
0CANCELS:

Base

Local

0.00 1,413.16

8,769.25

0.00

0.00

1,221,749.71

7,581,042.240.00

POUND STERLING
EQUITY

6,820,852.000 Local

197TRADES:

0.00Base

5CANCELS:

38,592.14
25,001.68 103,057.46

159,739.13
22,127,085.77
34,355,542.62

0.00

POUND STERLING  Total
6,820,852.000

197TRADES:
5CANCELS:

Base

Local

0.00 38,592.14

25,001.68

159,739.13

103,057.46

34,355,542.62

22,127,085.770.00

SINGAPORE DOLLAR
EQUITY

4,234,642.000 Local

25TRADES:

0.00Base

2CANCELS:

3,370.55
4,477.37 1,767.07

1,329.67
6,137,530.96
4,632,790.51

0.00
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Base Currency: USD - US DOLLAR

SINGAPORE DOLLAR  Total
4,234,642.000

25TRADES:
2CANCELS:

Base

Local

0.00 3,370.55

4,477.37

1,329.67

1,767.07

4,632,790.51

6,137,530.960.00

SOUTH KOREAN WON
EQUITY

337,938.000 Local

16TRADES:

0.00Base

0CANCELS:

13,643.24
15,722,264.00 0.00

0.00
13,068,411,208.00

11,351,119.18
0.00

SOUTH KOREAN WON  Total
337,938.000

16TRADES:
0CANCELS:

Base

Local

0.00 13,643.24

15,722,264.00

0.00

0.00

11,351,119.18

13,068,411,208.000.00

SWEDISH KRONA
EQUITY

163,712.000 Local

13TRADES:

0.00Base

0CANCELS:

1,696.64
12,422.27 0.00

0.00
11,775,951.70
1,622,078.08

0.00

SWEDISH KRONA  Total
163,712.000

13TRADES:
0CANCELS:

Base

Local

0.00 1,696.64

12,422.27

0.00

0.00

1,622,078.08

11,775,951.700.00

SWISS FRANC
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Base Currency: USD - US DOLLAR

EQUITY
404,096.000 Local

29TRADES:

0.00Base

0CANCELS:

7,603.52
7,809.65 0.00

0.00
8,071,084.58
7,997,355.82

0.00

SWISS FRANC  Total
404,096.000

29TRADES:
0CANCELS:

Base

Local

0.00 7,603.52

7,809.65

0.00

0.00

7,997,355.82

8,071,084.580.00

US DOLLAR
CASH EQUIVALENTS

630,045,540.720 Local

1,003TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
630,045,540.72
630,045,540.72

0.00

EQUITY
79,283,472.823 Local

1,213TRADES:

0.00Base

5CANCELS:

189,373.80
189,373.80 54.54

54.54
270,478,335.99
270,478,335.99

0.00

FIXED INCOME
468,510,814.930 Local

275TRADES:

2,774,842.10Base

38CANCELS:

0.00
0.00 0.00

0.004,500,000.000
417,012,303.61
417,012,303.61

2,774,842.10
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Base Currency: USD - US DOLLAR

US DOLLAR  Total
1,177,839,828.473

4,500,000.000

2,491TRADES:
44CANCELS:

Base

Local

2,774,842.10 189,373.80

189,373.80

54.54

54.54

1,317,536,180.32

1,317,536,180.322,774,842.10

1,208,536,309.473
PURCHASE Total

3,266TRADES:
75CANCELS:

183,308.72335,183.774,500,000.000 1,456,742,495.28Base 2,774,842.10
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Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

108,500.000
FUTURE BUY TO OPEN

2,170.000 Local

32TRADES:

Base

0CANCELS:

117,851,277.50
117,851,277.50

108,500.000
US DOLLAR  Total

2,170.000

32TRADES:
0CANCELS:

Base

Local

117,851,277.50

117,851,277.50

108,500.000
2,170.000

FUTURE PURCHASE Total

32TRADES:
0CANCELS:

117,851,277.50Base
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Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

3,361,476.000 Local

128TRADES:

0.00Base

0CANCELS:

10,958.96
11,624.29 0.00

0.00
12,360,209.81
11,740,775.38

0.00

AUSTRALIAN DOLLAR  Total
3,361,476.000

128TRADES:
0CANCELS:

Base

Local

0.00 10,958.96

11,624.29

0.00

0.00

11,740,775.38

12,360,209.810.00

BRAZILIAN REAL
EQUITY

207,441.000 Local

55TRADES:

0.00Base

4CANCELS:

8,198.75
14,037.03 2,519.84

1,470.95
7,307,500.28
4,265,193.73

0.00

BRAZILIAN REAL  Total
207,441.000

55TRADES:
4CANCELS:

Base

Local

0.00 8,198.75

14,037.03

1,470.95

2,519.84

4,265,193.73

7,307,500.280.00

CANADIAN DOLLAR
EQUITY

1,078,322.000 Local

106TRADES:

0.00Base

3CANCELS:

19,975.94
20,759.01 0.00

0.00
14,672,216.93
14,010,504.50

0.00
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Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
1,078,322.000

106TRADES:
3CANCELS:

Base

Local

0.00 19,975.94

20,759.01

0.00

0.00

14,010,504.50

14,672,216.930.00

DANISH KRONE
EQUITY

43,775.000 Local

18TRADES:

0.00Base

0CANCELS:

4,534.48
25,845.79 0.00

0.00
16,103,933.19
2,838,613.66

0.00

DANISH KRONE  Total
43,775.000

18TRADES:
0CANCELS:

Base

Local

0.00 4,534.48

25,845.79

0.00

0.00

2,838,613.66

16,103,933.190.00

EGYPTIAN POUND
EQUITY

75,040.000 Local

10TRADES:

0.00Base

0CANCELS:

1,387.99
7,910.21 0.00

0.00
1,574,130.53

276,209.28
0.00

EGYPTIAN POUND  Total
75,040.000

10TRADES:
0CANCELS:

Base

Local

0.00 1,387.99

7,910.21

0.00

0.00

276,209.28

1,574,130.530.00

EURO CURRENCY

AUSTRIA
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Base Currency: USD - US DOLLAR

EQUITY
6,242.000 Local

9TRADES:

0.00Base

0CANCELS:

109.54
80.61 0.00

0.00
189,263.39
257,221.47

0.00

AUSTRIA Total
6,242.000

9TRADES:

0CANCELS:

Local
Base 257,221.47

189,263.39
0.00
0.00

109.54
80.61

0.00
0.00

BELGIUM
EQUITY

50,396.000 Local

16TRADES:

0.00Base

0CANCELS:

522.74
396.68 0.00

0.00
460,041.48
614,812.33

0.00

BELGIUM Total
50,396.000

16TRADES:

0CANCELS:

Local
Base 614,812.33

460,041.48
0.00
0.00

522.74
396.68

0.00
0.00

FINLAND
EQUITY

114,505.000 Local

31TRADES:

0.00Base

0CANCELS:

1,506.37
1,141.22 0.00

0.00
1,662,299.03
2,203,412.08

0.00
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Base Currency: USD - US DOLLAR

FINLAND Total
114,505.000

31TRADES:

0CANCELS:

Local
Base 2,203,412.08

1,662,299.03
0.00
0.00

1,506.37
1,141.22

0.00
0.00

FRANCE
EQUITY

392,627.000 Local

110TRADES:

0.00Base

0CANCELS:

8,278.92
6,257.52 0.00

0.00
10,573,769.18
14,099,694.96

0.00

FRANCE Total
392,627.000

110TRADES:

0CANCELS:

Local
Base 14,099,694.96

10,573,769.18
0.00
0.00

8,278.92
6,257.52

0.00
0.00

GERMANY
EQUITY

380,417.000 Local

92TRADES:

0.00Base

0CANCELS:

10,864.58
8,363.80 0.00

0.00
14,232,653.08
18,909,220.28

0.00

GERMANY Total
380,417.000

92TRADES:

0CANCELS:

Local
Base 18,909,220.28

14,232,653.08
0.00
0.00

10,864.58
8,363.80

0.00
0.00

GREECE
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Base Currency: USD - US DOLLAR

EQUITY
21,273.000 Local

9TRADES:

0.00Base

0CANCELS:

154.75
113.83 426.49

579.77
229,999.75
312,658.13

0.00

GREECE Total
21,273.000

9TRADES:

0CANCELS:

Local
Base 312,658.13

229,999.75
579.77
426.49

154.75
113.83

0.00
0.00

IRELAND
EQUITY

118,837.000 Local

6TRADES:

0.00Base

0CANCELS:

212.93
161.24 6.25

8.30
354,746.33
469,752.06

0.00

IRELAND Total
118,837.000

6TRADES:

0CANCELS:

Local
Base 469,752.06

354,746.33
8.30
6.25

212.93
161.24

0.00
0.00

ITALY
EQUITY

1,895,778.000 Local

43TRADES:

0.00Base

3CANCELS:

2,903.52
2,214.77 0.00

0.00
3,630,281.25
4,802,526.47

0.00
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Base Currency: USD - US DOLLAR

ITALY Total
1,895,778.000

43TRADES:

3CANCELS:

Local
Base 4,802,526.47

3,630,281.25
0.00
0.00

2,903.52
2,214.77

0.00
0.00

NETHERLANDS
EQUITY

126,613.000 Local

27TRADES:

0.00Base

0CANCELS:

1,321.72
988.13 0.00

0.00
2,109,547.18
2,819,831.85

0.00

NETHERLANDS Total
126,613.000

27TRADES:

0CANCELS:

Local
Base 2,819,831.85

2,109,547.18
0.00
0.00

1,321.72
988.13

0.00
0.00

PORTUGAL
EQUITY

53,023.000 Local

9TRADES:

0.00Base

0CANCELS:

91.92
67.67 0.00

0.00
143,360.88
194,755.59

0.00

PORTUGAL Total
53,023.000

9TRADES:

0CANCELS:

Local
Base 194,755.59

143,360.88
0.00
0.00

91.92
67.67

0.00
0.00

SPAIN
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Base Currency: USD - US DOLLAR

EQUITY
1,120,073.000 Local

39TRADES:

0.00Base

2CANCELS:

1,521.77
1,127.73 0.00

0.00
2,463,486.27
3,326,031.95

0.00

SPAIN Total
1,120,073.000

39TRADES:

2CANCELS:

Local
Base 3,326,031.95

2,463,486.27
0.00
0.00

1,521.77
1,127.73

0.00
0.00

UNITED KINGDOM
EQUITY

124,397.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

UNITED KINGDOM Total
124,397.000

1TRADES:

0CANCELS:

Local
Base 0.00

0.00
0.00
0.00

0.00
0.00

0.00
0.00

EURO CURRENCY  Total
4,404,181.000

392TRADES:
5CANCELS:

Base

Local

0.00 27,488.76

20,913.20

588.07

432.74

48,009,917.17

36,049,447.820.00

HONG KONG DOLLAR
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Base Currency: USD - US DOLLAR

EQUITY
5,787,951.000 Local

170TRADES:

0.00Base

0CANCELS:

5,449.45
42,295.96 63,192.60

8,143.29
61,412,306.87
7,913,677.77

0.00

HONG KONG DOLLAR  Total
5,787,951.000

170TRADES:
0CANCELS:

Base

Local

0.00 5,449.45

42,295.96

8,143.29

63,192.60

7,913,677.77

61,412,306.870.00

HUNGARIAN FORINT
EQUITY

372.000 Local

1TRADES:

0.00Base

0CANCELS:

74.21
15,130.42 0.00

0.00
7,550,079.57

37,028.58
0.00

HUNGARIAN FORINT  Total
372.000

1TRADES:
0CANCELS:

Base

Local

0.00 74.21

15,130.42

0.00

0.00

37,028.58

7,550,079.570.00

INDONESIAN RUPIAH
EQUITY

237,254.000 Local

3TRADES:

0.00Base

0CANCELS:

130.92
1,172,210.00 1,758,315.00

196.39
1,169,278,227.00

130,594.55
0.00
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Base Currency: USD - US DOLLAR

INDONESIAN RUPIAH  Total
237,254.000

3TRADES:
0CANCELS:

Base

Local

0.00 130.92

1,172,210.00

196.39

1,758,315.00

130,594.55

1,169,278,227.000.00

JAPANESE YEN
EQUITY

2,722,058.000 Local

424TRADES:

0.00Base

1CANCELS:

12,423.01
1,052,386.00 0.00

0.00
1,794,024,961.00

21,286,778.35
0.00

JAPANESE YEN  Total
2,722,058.000

424TRADES:
1CANCELS:

Base

Local

0.00 12,423.01

1,052,386.00

0.00

0.00

21,286,778.35

1,794,024,961.000.00

MEXICAN PESO
EQUITY

270,126.000 Local

14TRADES:

0.00Base

0CANCELS:

1,445.99
18,049.56 0.00

0.00
9,006,735.79

721,549.01
0.00

MEXICAN PESO  Total
270,126.000

14TRADES:
0CANCELS:

Base

Local

0.00 1,445.99

18,049.56

0.00

0.00

721,549.01

9,006,735.790.00

NEW ZEALAND DOLLAR
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Base Currency: USD - US DOLLAR

EQUITY
182,306.000 Local

5TRADES:

0.00Base

0CANCELS:

427.09
578.25 0.00

0.00
577,671.77
426,668.31

0.00

NEW ZEALAND DOLLAR  Total
182,306.000

5TRADES:
0CANCELS:

Base

Local

0.00 427.09

578.25

0.00

0.00

426,668.31

577,671.770.00

NORWEGIAN KRONE
EQUITY

307,783.000 Local

11TRADES:

0.00Base

0CANCELS:

1,674.70
10,110.70 0.00

0.00
9,300,853.17
1,547,161.84

0.00

NORWEGIAN KRONE  Total
307,783.000

11TRADES:
0CANCELS:

Base

Local

0.00 1,674.70

10,110.70

0.00

0.00

1,547,161.84

9,300,853.170.00

POUND STERLING
EQUITY

6,499,431.000 Local

234TRADES:

0.00Base

5CANCELS:

26,074.01
16,746.90 186.00

291.77
24,211,930.65
37,904,438.54

0.00



Prepared by State StreetPage 1243

Sales Report by Report Date
Currency Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

POUND STERLING  Total
6,499,431.000

234TRADES:
5CANCELS:

Base

Local

0.00 26,074.01

16,746.90

291.77

186.00

37,904,438.54

24,211,930.650.00

SINGAPORE DOLLAR
EQUITY

1,449,100.000 Local

50TRADES:

0.00Base

0CANCELS:

4,226.39
5,709.45 2,069.88

1,544.18
5,166,812.78
3,854,531.19

0.00

SINGAPORE DOLLAR  Total
1,449,100.000

50TRADES:
0CANCELS:

Base

Local

0.00 4,226.39

5,709.45

1,544.18

2,069.88

3,854,531.19

5,166,812.780.00

SOUTH AFRICAN RAND
EQUITY

101,244.000 Local

27TRADES:

0.00Base

0CANCELS:

1,751.85
12,225.06 16.98

2.44
8,137,795.07
1,166,140.53

0.00

SOUTH AFRICAN RAND  Total
101,244.000

27TRADES:
0CANCELS:

Base

Local

0.00 1,751.85

12,225.06

2.44

16.98

1,166,140.53

8,137,795.070.00

SOUTH KOREAN WON
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Sales Report by Report Date
Currency Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
282,556.000 Local

21TRADES:

0.00Base

0CANCELS:

3,769.00
4,308,733.00 17,179,689.00

15,018.28
5,705,073,861.00

4,987,300.10
0.00

SOUTH KOREAN WON  Total
282,556.000

21TRADES:
0CANCELS:

Base

Local

0.00 3,769.00

4,308,733.00

15,018.28

17,179,689.00

4,987,300.10

5,705,073,861.000.00

SWEDISH KRONA
EQUITY

196,758.000 Local

35TRADES:

0.00Base

0CANCELS:

1,095.27
7,568.65 0.00

0.00
16,146,701.88
2,332,870.17

0.00

SWEDISH KRONA  Total
196,758.000

35TRADES:
0CANCELS:

Base

Local

0.00 1,095.27

7,568.65

0.00

0.00

2,332,870.17

16,146,701.880.00

SWISS FRANC
EQUITY

234,029.000 Local

57TRADES:

0.00Base

0CANCELS:

17,173.97
17,149.39 0.00

0.00
17,413,212.25
17,482,863.23

0.00
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Sales Report by Report Date
Currency Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

SWISS FRANC  Total
234,029.000

57TRADES:
0CANCELS:

Base

Local

0.00 17,173.97

17,149.39

0.00

0.00

17,482,863.23

17,413,212.250.00

THAILAND BAHT
EQUITY

16,573.000 Local

1TRADES:

0.00Base

0CANCELS:

316.24
9,662.63 676.38

22.14
4,820,977.20

157,780.30
0.00

THAILAND BAHT  Total
16,573.000

1TRADES:
0CANCELS:

Base

Local

0.00 316.24

9,662.63

22.14

676.38

157,780.30

4,820,977.200.00

US DOLLAR
CASH EQUIVALENTS

631,740,731.910 Local

465TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
631,740,731.91
631,740,731.91

0.00

EQUITY
42,026,317.416 Local

1,967TRADES:

0.00Base

13CANCELS:

227,228.50
227,228.50 4,431.42

4,431.42
331,314,127.64
331,314,127.64

0.00
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Sales Report by Report Date
Currency Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

FIXED INCOME
466,190,377.540 Local

515TRADES:

3,541,079.50Base

40CANCELS:

0.00
0.00 0.00

0.00127,304,927.000
480,380,918.15
480,380,918.15

3,541,079.50

SHORT TERM MATURITIES
50,783,326.770 Local

120TRADES:

24.90Base

0CANCELS:

0.00
0.00 0.00

0.00
50,783,326.77
50,783,326.77

24.90

US DOLLAR  Total
1,190,740,753.636

127,304,927.000

3,067TRADES:
53CANCELS:

Base

Local

3,541,104.40 227,228.50

227,228.50

4,431.42

4,431.42

1,494,219,104.47

1,494,219,104.473,541,104.40

1,218,198,529.636
SALES Total

4,829TRADES:
71CANCELS:

31,708.93375,805.48127,304,927.000 1,675,309,700.66Base 3,541,104.40
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Sales Report by Report Date
Currency Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

97,950.000
FUTURE SELL TO CLOSE

1,959.000 Local

30TRADES:

Base

1CANCELS:

107,005,494.75
107,005,494.75

97,950.000
US DOLLAR  Total

1,959.000

30TRADES:
1CANCELS:

Base

Local

107,005,494.75

107,005,494.75

97,950.000
1,959.000

FUTURE SALES Total

30TRADES:
1CANCELS:

107,005,494.75Base
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Purchase Report by Report Date
Fund Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
630,045,540.720

1,003TRADES:

0.00Base

1CANCELS:

0.00 0.00 630,045,540.72

EQUITY
109,979,953.823

1,988TRADES:

0.00Base

36CANCELS:

335,183.77 183,308.72 409,684,650.95

FIXED INCOME
468,510,814.930

275TRADES:

2,774,842.10Base

38CANCELS:

0.00 0.00

4,500,000.000

417,012,303.61

1,208,536,309.473

PURCHASE Total

3,266TRADES:
75CANCELS:

183,308.72335,183.77

4,500,000.000

1,456,742,495.28Base 2,774,842.10
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Purchase Report by Report Date
Fund Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

108,500.000
FUTURE BUY TO OPEN

2,170.000

32TRADES:

Base

0CANCELS:

117,851,277.50

108,500.0002,170.000

FUTURE PURCHASE Total

32TRADES:
0CANCELS:

117,851,277.50Base
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Sales Report by Report Date
Fund Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
631,740,731.910

465TRADES:

0.00Base

0CANCELS:

0.00 0.00 631,740,731.91

EQUITY
69,484,093.416

3,729TRADES:

0.00Base

31CANCELS:

375,805.48 31,708.93 512,404,723.83

FIXED INCOME
466,190,377.540

515TRADES:

3,541,079.50Base

40CANCELS:

0.00 0.00

127,304,927.000

480,380,918.15

SHORT TERM MATURITIES
50,783,326.770

120TRADES:

24.90Base

0CANCELS:

0.00 0.00 50,783,326.77

1,218,198,529.636

SALES Total

4,829TRADES:
71CANCELS:

31,708.93375,805.48

127,304,927.000

1,675,309,700.66Base 3,541,104.40
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Sales Report by Report Date
Fund Summary - Composite

March 25, 2011View Date:to September 30, 2010July 1, 2010

Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

97,950.000
FUTURE SELL TO CLOSE

1,959.000

30TRADES:

Base

1CANCELS:

107,005,494.75

97,950.0001,959.000

FUTURE SALES Total

30TRADES:
1CANCELS:

107,005,494.75Base
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